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Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ..ttt | eentieenenns 1,397,367,212 | ..oovverveerincrneenineneies | eeveriinens 1,397,367,212 | oo 1,393,460,344
2. Stocks:
2.1 PrEferred STOCKS..........ciiiiiicici s | sress st | sesnes e | e 0 [
2.2 COMMON SLOCKS.....vcuuvererverresseriseeesesie et ssess s sst st | soessssenes 1,096,287,901 | ....vvorrvercrerncrinenrineneies | eevereinens 1,096,287,901 | .....cccoo.n. 1,060,569,866
3. Mortgage loans on real estate:
BT FIISEIENS. ..ot | sbess st | sebenes e | e 0 [
3.2 Other than firSEIENS. ..o sines | sressesse st | sesnssnsisssesesnssnsssnssnies | st LU O
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES).......ocviecveiiicieiiete ettt et es e bbb ss b b ssebe s ssesessnsesassntes | sbessssesessssesesstesessssesasanses | sressssssessssesessssesesssssesssses | reressssesessssesesssssessssesens 0 [
4.2 Properties held for the production of income (less §......... 0
ENCUMDIANCES).......ocviecveiiiiieiiete ettt ettt b bbb b s bessssesessssesessntes | sbessssesesissssesstesessssesasanses | sressssssessssetessssesesssssessnses | seressssesessssesesssssesessesens 0 [
4.3  Properties held for sale (less $.......... 0 ENCUMDBTANCES)......covvreverieieiesiesieteetess s | ersssessssssessesessissesssssesinss | soesissessessssssesssssessessssssses | sresessessessessesssssssessesnsnd [0 U
5. Cash ($.....61,276,652), cash equivalents ($.....21,539,379)
and short-term investments ($.....134,919,401).........ouuvuurrinemmrisesssesisesssessenes | seesrsssesesens 217,735,432 | oo | e 217,735,432 | oo 190,101,714
6. Contract loans (including §.......... 0 PIEMIUM NOES).....vvvrcvieeriereteeess et setstess s sssns | eesesesssssssssssssssssssesesins | sresssssssssssessssssessesissensenes | sreessessssssessesssessesesenes [0 T
T DBIIVALIVES. ... | Sresb bt | sebenss s | s 0 [
8. Other iNVESIEA @SSELS...........vvrmreeriirreeirieri st eses st enenes | sesss st s st enstsenes | siensssess st ennsne | st (O
9. ReCeiVabIes fOr SECUMLIES........c...urvrirerriicierieseie sttt nessenssnes | srsaessssseseenens 1,976,128 | ..o [ i 1,976,128 | ..o 80,531
10.  Securities lending reinvested COollateral @SSELS..........c.vveviiieereieieeesce e sesessenes | cereresiesessenes 48,432,600 | ...covirerirerererieniieeins | e 48,432,600 | ....cocvvvrrens 26,468,450
11, Aggregate write-ins fOr INVESIEA @SSELS..........ccoviveeieicrciese et | ersersssssssssssssessessesnsenes [ RO (O o [0 R 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and 8CCTUE...........ccc.riurieiiiieiiiic s
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccceeceee | cevevrvevnnne. 118,980,258 | .....ccovvverineannd 684,265 | .....cceonee. 118,295,993 | .....ccvevee 130,762,771
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but Unbilled PreMIUMS).........ovrerirrirrines [eorrrinrineiesesissiesssensisesss | eessressssesessessnssessessssssnss | sessssssesssssssssssesssssnssens 0 [
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... 0] erereeeteeeteee e ees ettt ssensaenses | ervsensaenssensaesssesssenssensienas | eestessessessnssies s sieesiiens | eevsesssessaees s sessees s iae 0 [
16. Reinsurance:
16.1  Amounts recoverable from FeINSUTENS............cocvcinieiiiiiiseississssssiesies | oo 26,745,806 | ......cvvrrerriirirniiniins | e 26,745,806 | ......ccoeuc.. 102,301,637
16.2 Funds held by or deposited with reinsured COMPANIES...........c.cverrereurerriereieseieseiiens | oo 6,957,598 | ...ooveieieereeesienens | e 6,957,598 | .ooveririerieinne 13,398
16.3 Other amounts receivable under reiNSUraNCE CONMIACES.............ccuuiuiiiiiiiriiriiiiriinns | cerineiiseiiresesesiesissins | s | s 0 [
17. Amounts receivable relating to UNINSUIEA PIANS............cueuiiiveiieieieieieie et ssssenas | essessessssssssessesssssssesesins | ssessesssssssesssssssessesssssssenss | sssessesssssssessessssessesssanes [0 U
18.1 Current federal and foreign income tax recoverable and iNterest therEON.............ccecvviivien [ everieiieieseieesisieis | ereieinsiese s | evesessssesessssssssssseend [0 T
18.2 Net defermed X @SSEL...........iiriririii bbb eses | sbresbiesb ettt | sebensinni s | i LU TN
19.  Guaranty funds receivable or 0N AEPOSIL...........cceviuririieieicee e sens | ertessesesensessesseea 42,354 | oo | s 42,354 | oo 50,480
20. Electronic data processing equipment and SOfWATE. ........c.cccviviieieiinieieeee e | cornrssiesessiesesesssssssesess | sessesssssssesesssssssssessessssans | cosesisssssessesssssssssesesnnd [0 T
21.  Furniture and equipment, including health care delivery assets (§.......... 0).ie et et | ereeretes et ieiens | ereseeetesesrerese s s s senen 0 [
22. Net adjustment in assets and liabilities due to foreign eXChange rates............oceieeiicieeies [ eeeiieieeeeeeieenieies | e ines | ceerersre s aens 0 [
23. Receivables from parent, subsidiaries and affiliates..........ccccovvrrereieiiieeieisiseeseesieens | e 29,843,444
24. Health care ($.......... 0) and other amounts reCeIVADIE. ..o [ v
25. Aggregate write-ins for other than invested assets 14,427,551
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINeS 12 throUGh 25).........c.crermrvereeernremeeesneresessssesssessssssssessssssssssessssnses | seesssseeenns 2,970,381,142 | oo 684,265 | ............. 2,969,696,877 | ....ccconv.. 2,992,883,000
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ovcererree | coverremernreneersirneinsissinsnns | eevsessseesssesssssssssssssssssssnss | sensessssssssssssssessessnsssessnd (01 U
28, Total (LINES 26 NG 27).......ceeuueerreeieeerneeiseeeseesseeesssesssssesssssssssessssssssesssssssessssssssssssssssssssns. | sessssessnnes 2,970,381,142 | ..o 684,265 | ............. 2,969,696,877 | ....ccconv... 2,992,383,000
DETAILS OF WRITE-INS
110, ettt n e | eess ettt nnst e | eesseess st st enensnenssnnntn | eesteses et nene et O
1102, oottt b et | et ettt nent s | eestenss st enent e nnntn | eestnses s (O
1103, ettt | eebseee st n st s | eebteess st nnent st | eestnses s (O
1198. Summary of remaining write-ins for Line 11 from oVerflow Page............ocreurereerrurrereeneinnins | ceereereereesneesseneieesneenees [0 O 0 L0 R 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE)......verurrrsrereriesressessmssessnessesessneees | sressssssesssssssssssssssssssenses [0 (O [ I 0
2501. Equities and Deposits in POOIS @nd ASSOCIAHONS............ceueererirreeneieiieieneieeseiseieessssssessssens | coreeeessesnssnesenes 350,000 | .o | e 350,000 | .o 350,000
2502. Accounts Receivable State Tax REfUNGS..........c.cocvevivireieiciece e | sevevesiesssenans 1,451,693 | .o | e 1,451,693 | oo 1,120,415
2503. Cash Clearing ACCOUNES..........c.ccucurieiueieiiieieeies et s st sssns | sssessesssensenes 12,625,858 |.....coevieieieiieieieiieiiees | s 12,625,858 | ...coovverriinn 8,327,637
2598. Summary of remaining write-ins for Line 25 from overflow Page...........ccoveveueiiveireiieiieieees | cvveveisieieesesesesee s [0 1 IR 0 | oo 0 | o 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).......cuururreresiesiessesresmsssessmsessssssesss | cossessesssssenss 14,427,551 | oo 0 [ s 14,427,551 | oo, 9,798,052




Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year
1. Losses (current accident year $.....94,317,559)........cc.coriiiiieieeieees sttt sttt sasnnes | srienbiessaessas e 510,241,296 | ...ccooovverrrerrerinnne 577,612,530
2. Reinsurance payable on paid losses and 10SS adjuStMENT EXPENSES.........cururiierrerireieiireieeeeine et sssseenstes | crestessnsssessessnsssssnnes 8,800,898 | ...oovveeeieiene 12,025,121
3. LOSS QQJUSIMENT EXPENSES. .....vuvvereriiseiirissie sttt st sttt en s n s sannnntn | sbeessessentens st entneas 66,122,509 | ..oovvevererreierine 66,308,751
4. Commissions payable, contingent commissions and other SIMIlAr ChAIGES...........cccucuiieiciiirieeeces et sesees | ceresieseses st besseses | ctiesssssssse bbb ssses
5. Other expenses (excluding taxes, licenses and fees)..........c.ceovevevernnaee. 324,339 ...387,967
6.  Taxes, licenses and fees (excluding federal and foreign income taxes)..........coeoveerrereerserneeneeereneens 4,119,149 ....5,836,860
7.1 Current federal and foreign income taxes (including $..... 37,782,865 31,124,845
7.2 Netdeferred tax liability 112,414,000 ..93,960,000
8.  Borrowed money §.......... 0 and interest thereon §.......... L0 OO OO
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....43,270,546 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including $ 368,169,765
10, AdVANCE PIEMIUM.....ovuivecrireieeieieie ettt ettt b s st sss s sses s sessessesssssnsessesssssnsessessnsessensessessssesenss | sersesessenssssesssssssensessesens 10,0000 | oviiiisieieseieeis 130,259
11.  Dividends declared and unpaid:
11T SHOCKNOIETS. ...t bbb bbbttt | bttt bbbt [ Heebie bbbt
11,2 POCYROIAELS.......oovveeeirieiciieri ettt nest s | seesssessssseessnensesess 251,189 | e 229,071
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccocuiveiiiiieieieieirisie et sessenas | evesessesssssesessssesens 81,700,236 | .cvoevevrerrrreiriienns 103,303,578
13.  Funds held by company UNder rEINSUFANCE tIEALES...........cceveveveeeiieeieesieiesetese ettt es s ssss s ssssessesssenes | sestessssssssnsssessesnssssessessssnsasseses | sessesisssssessesissessessssessssssssessnsnses
14.  Amounts withheld or retained by company for aCCOUNt Of ONETS.............cveiiiiieieccee e ssbessenas | seriesssiese s 638,445 | oo 530,747
15, Remittances and items NOt AIOCALEM.............ccuuuevrrrriirerr st nentssssns | eesseessenssen s eneseensens 889,405 | ..o 4,648,935
16.  Provision for reinsurance (including $.......... 0 CEMIfIEA)....vurvieiecicse et bensenaes | erersnrene s 4,536,989 | ..cooveririin 4,536,989
17.  Net adjustments in assets and liabilities due to foreign eXChange rateS...........c.cucuieieveiccvccece et sessiens | eveeveesesessesessessenens 54,484,152 | covoveveveeeren, 54,452,847
18, Drafts OUISIANAING. ... .. cvieeieicic et b bbb s sttt st et s s bt n s ns st entes | Hebensesaesses et estes s en s s s bn s nsenne | ebsesntentes ettt ettt
19.  Payable to parent, Subsidiaries and affliates..........ccoirrrrinriirininses sttt ss st | eessestens sttt s st essentans | nestess sttt en
20, DEIIVALIVES. ..o | sesbie bbbt | seb b
21, PaYable fOr SECUMLIES. ......c.vviveeieiicteie ettt et bbbttt en s b sesa s sst s ssbensenes | evsesisssssesassnsessenes 12,890,673 [ coooveveeeieenne 7,967,347
22, Payable for SECUMHES IBNAING........cceeueieiicie sttt b st ensssssssenans | essiessesssssssessensas 48,432,600 | coovrerrerreieirrieninne 26,468,450
23.  Liability for amounts held Under UNINSUIEA PIANS...........cuururiuieririierireieieeisstssesssssessesessessss et asse st essssse st esssessessesssssssssassans | stssssessasssssssssesssssessessansssssnssansss | ressesssssssssnssnsnsssessasssnssessassnenns
24. Capital notes §.......... 0 and interest thereon §.......... Dttt ss st ns s | eebtinssesses s s s s s s iessenes | eebieesie sttt
25.  Aggregate WIite-ins fOr IADIIHES. ...........ccciriveireiciieiece ettt bt et ses b sae e snsns | assesssssssseseesisssneenes 17,306,043 [ .o 16,537,173
26. Total liabilities excluding protected cell liabilities (LIN€s 1 through 25)...........c.eieieieicieisesessssesses s sssssssesesies | sessesssssiessnssnens 1,293,100,547 | coovvevvirrinns 1,374,231,235
27, ProteCted CEIl ADIIHES. ..........cvuereriicriiieiieii ittt sttt nne s st st eententes | stmtensens sttt | cosnsssess s
28, Total liabilities (LINES 26 @NA 27)........ccurrrerriirriiiereieirieseseessssessses s sssssess st ssssess sttt sssennsesessens | sonssesssssnssesnens 1,293,100,547 | .coovvvvvviciinncen. 1,374,231,235
29.  Aggregate write-ins for SPECIAl SUMPIUS FUNGS.........vererriieiirririe ettt ss s s st st stens e ssessensntns | sressessessssssssessnsssnssessassnssnssns L0 U 0
30.  COMMON CAPILAl STOCK.......couiveiiiciiiicic ittt bbb bbbttt nsntns | eesienaesses st nes 4,000,000 [ covorereriririeieinnn 4,000,000
31, Preferred Captal STOCK..........ccoiuiveieciccteic ettt nes | sebenbesaese st seesas 7,250,000 | coooveereieeieae 7,250,000
32.  Aggregate write-ins for other than special SUMPIUS fUNDS...........c.cocueieircieicisec st se st ssens | criessesssssssessesses e ssesses s ssesaa L0 U 0
33, SUIMIUS NMOLES.....ooeereririicie ettt s et s s8££ttt s et b st en s s ssnssentnssns | seessssessessnessessastnssnssantnsnssentanes | eesestesssssestens et s en st n st nene
34, Gross paid in and CONLMDULEA SUMPIUS..........covueveicreieeietciees ettt sttt s st s st sas st sses st sbensesassanans | stessesissessessssnsenes 270,210,661 | coovveerervererirernne 270,210,661
35, UNaSSIGNEd fUNAS (SUMPIUS).........euuiviveieeicicieie ettt st a bbb s ss s sssssessesnnas | evesbessesnsassnans 1,395,135,669 | .....coovvverrnees 1,337,191,104
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0)- ettt ettt bttt snes | seeetsest et st nt st nsentenes | eesestene ettt et
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0.ttt st es et sses s snsnnees | srenisnsesesistensesessnsenssssssnssnsensens | sresesntessesintenssnsens et sntesesanrnes
37.  Surplus as regards policyholders (LiNes 29 0 35, I€SS 36)........ccuiveriiireieieeieieie et sssssses e sssessenes | srissessssissassssens 1,676,596,330 [ ..o 1,618,651,765
38.  Totals (Page 2, LINE 28, COL. 3)........cveireieiererrerceeieece st esessessseesse s sesessseess s essssnessssessesssssssssesssnsssessssnes | cessnesssessssensenns 2,969,696,877 | .....ccocovrrevrennc 2,992,883,000
2501. Miscellaneous Accounts Payable 17,306,043 16,537,173
2502, oo RS R RS S R R R E R S R n e | HEseeb Rttt | seRE e
2503, RS RS R R R S RS S R E R R
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 GDOVE).........civeieeiiiiiiiesieieisitesss et sssssessessess s ensesssssesssssessssssssssessnsas
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from OVEMIOW PAGE........ccoeueviieeiecteeesce ettt sesas s ssesssees | ctesssssssssse s ssse s s sesses s saees L0 U 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 GD0OVE).......ouiuiieiieiriitiitesieisiisisssiessesesses et sssesessssensssessssssessnsesnsssessesssssssenses | cressesesssnssssesssssssassesesnsessasanes 0 | 0
3201, RS E RS S R R R R R R R E R S R S R n i | HEsee s Rttt | eeRt et
3202, oo E R8RSR RSt | HEseeeE et s e Rttt nt | eesEaes s et
3203, RS E SRS RS R R R E R S R S R n i | HEiee ettt | eest et
3298. Summary of remaining write-ins for Ling 32 from OVEMIOW PAGE..........rurrrerririrnrinrieiiecsssiseessssesessssssssssessessssssesssssssssesssssessss | sessssessssssssmssessssssssesssssnssessn L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LiNE 32 @D0VE)... ... .oiuiiuuiieireiiisisssseesesssssssssssessssssssssssnsssssessenssssssssenssnsssssesssnsssssessens | ssessessassssssessasssnssessensansssssssas 0 ] 0
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Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.....c.cvevenee (WIEN $.....156,418,574).....cvverrrvireesiieesissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssansss | sssssssssanns 199,864,935 | ..ccovvvnne 197,220,592 | ...covvvnneee 807,404,204
1.2 Assumed......... (written $ 8,809,528 |... 8,311,045 |. ...33,396,459
1.3 Ceded............. (WIIEEN §.....84,277,994). ...t sssss st sssssssssssssssssessssnss | ssssssssssases 91,785,590 [ ...coovvvnnee 100,993,720 | ......cc...co 419,342,661
1.4 Net....ooovorrenne. (WIIEEN §.....80,814,867)...cccvvrrernrirriisscsiesesessssssssssessssessssssssssssssssssssssssssssssssssssssssssssnsssens | sesessssaneees 116,888,873 | ..ccovvvnne 104,537,917 | oo 421,458,002
DEDUCTIONS:
2. Losses incurred (current accident year $.....115,711,983):
2.1 DIFBCL. ..ottt bbbttt | et 85,038,718 |....ccvvvvuven. 66,754,640 | .......c...... 639,094,588
2.2 Assumed. ..12,924,799 | ... ....3,633,573 |. ..23,417,744
2.3 CRABM. ...ttt e 15,786,829 |.....ccoovvennee 32,342,131 [ oo 436,483,827
28 NBL .okt snnns | cbiere s 82,176,688 |......c.coo.c.... 38,046,082 | ....coceonee 226,028,505
3. Loss adjustment EXPENSES INCUIEA..........cvcverreevrieisieeseisesesses st ses s s sses s besss s sssssssesssssssessessssasssssnsssssseses | svessessesnssnsnes 2,726,719 |... ....5,812,679 |. ...13,863,054
4. Other underwriting expenses incurred............... ....30,807,329 |... ..25,623,775 113,332,230
5. Aggregate write-ins for Underwriting dBAUCHONS............c.evevcveeeieeese ettt es st sssss s ssssnsenes | snsessesissssesessesssssssesaes {1 PO {018 P 0
6. Total underwriting deductions (Lines 2 through 5). 115,710,736 |... ..69,482,536 .353,223,789
7. Netincome Of PrOtECEA CEIIS..........cveveveriicccsce ettt s st s s ben s sssssssssesesens | ersssessesssnsesssssessnssnsensens | esesssessnssssesnssnsessesnsansans | eesessesssonsessesssnsssssssesans
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7).....cvurvvererreeierireieiscineis st sessessssssssssssssssessssssssnss | sesssssssessessees 1,178,137 | 35,055,381 |.oovrrrrennnnd 68,234,213
INVESTMENT INCOME
9. NetinvestmeNt INCOME BAME............cuuuiuuieieireiieii ettt bbb 14,225,110 13,626,002
10. Net realized capital gains (losses) less capital gains tax of §.....12,089,000.. ...22,450,633 | .. ..(4,927,358)].
11. Net investment gain (I0SS) (LINES 9 + 10).......c.iriiiiereiiereieiiereetes ettt sttt s st s b nens 36,675,743 | .covvverernne. 8,698,644
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.....705)
13. Finance and service charges not included in premiums.... .
14. Aggregate write-ins for MISCEIIANEOUS INCOME.........c.iviveieieiiieie ettt bt snbens | sessssssssssessessssnes 30,623 | [CA:1)] (234,749)
15. Total other income (LINES 12 thrOUGN 14).......cou ittt st | sensssssssssessssssnes 29,918 | .o 2715 | i (135,190)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOme taxes (LINES 8 + 11 # 15).. ...ttt bbbt ensssaens | sbeesessessanens 37,883,798 |....coovvunrnn 43,756,740 | ..o 121,885,935
17. DivIdends 10 POIICYNOIAETS. ........cuevueicrcieiie ettt ettt s st b s sse s n s st s s s tenss | sassessessssansessesas 116,291 | .o, 109,495 | .o 457,523
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17).......c.cvucvrieiiiieie ettt ssessss s sssssssssessessans | easssssssssassans 37,767,507 43,647,245 | .............. 121,428,412
19. Federal and foreign inCOME taXES INCUITEA.............evuiuuiieieiieieeise ettt sb bbb saesss s ssessenssnsas | ssessessasssssans (1,016,689)]... . 12,478,977 |. ...38,011,671
20. Netincome (Line 18 minus Ling 19) (10 LINE 22).........cccevriureieiieeieieieeise st ssessessessss s sssssssssssssses | evreeressesennes 38,784,196 31,168,268 |................. 83,416,741
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDEr 31 PHIOr YA ..........c.cvucvereiieieissieie s ssesssssssessesssssssessns | evsessenns 1,618,651,765 | ........... 1,479,589,281 | ........... 1,479,589,281
22. Netincome (from Line 20) ...38,784,196 |... ..31,168,268 |. ...83,416,741
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....12,273,000...........cccccecremrrmerrerrenereens | coreerirnrinnns 20,694,570 | oooveverrnnnes (3,201,264) [ ...ovevvrrenes 59,995,530
25. Change in net unrealized foreign exchange capital gain (loss) 1,986,904 | ... ...71,945586 | . ...(3,007,376)
26. Change in net deferred INCOME tX........c.cvviiieiicieiieecieies ettt es s stenaas | ersessssssssaenes (6,181,000)| ...vvvvvree. (1,529,000) [ ..oovvvrrerrrinnn. 646,000
27. Change in NONAAMIEA ASSELS..........cc.eiucierieecieisee ettt s bbbt stensas | ebsessessessansanes 2,659,895 | .eevernnne (5,336,915)| .vvvrcrrirnen. (2,189,247)
28. Change in ProVision fOr FEINSUIANCE. .........c.eeuueiieeie st ssess st bbbt b s ssess s ssesssnssessens | ebsesssssssssessessssssessessssanes (0)]. ....7108,336
29. Change iN SUIPIUS NOES........cvuivriiciierieeic sttt bbb s bbb bbbt s s ssesssssessestns | stesssesssssessssssestesssnssessenss | nessesssssssssessessessessessansans | stessssssssessssssessessesssesenes
30. Surplus (contributed to) withdrawn from protected cells
31. Cumulative effect of changes in aCCOUNtING PHINCIPIES.........c.cvuucveiiiieiieiscis sttt sssssssssssnns | essessiesiesssssssssessssssssessens | resessessssssssesssssessessssses | ersssissesssssessssssesssssessens
32. Capital changes:
3201 P IN.tteeteee bbbkttt | nenten bbbt bies | eebneb ettt | srentente sttt eeees
32.2 Transferred from SUrPIUS (STOCK DIVIAENG)........c.cvvivcieiiciiieieiesse ettt ssss e sssssesseses | sresssssiessesssssssssessssssssesss | eevessssssssisssssesssssessessns | sessssssssessssssessessssssssenes
32.3 TranSfEImed t0 SUMPIUS.......ccucueiieiiciciests ettt ettt s bbbt st es s ssess s ssessnss | sresssssessessssssssesssnssssnnss | nesessssssssssessessisssessensns | stesssssessessssssessesssssasssenes
33. Surplus adjustments:
331 PG Nttt bbbt | nenben bbbttt bies | eebees ettt sttt | sreneent ettt
33.2 Transferred to capital (STOCK DIVIENA)..........coevuiveiirieieieseee ettt sessessssssssses | sssessisssssssssssssessasssssessens | eessessesssessssessssssssesssssss | srsesssssesssssssssssesssssessens

33.3 Transferred from capital

. Net remittances from or (10) HOME OffiCE.........ccoviiuieiiieiccecse et baes
. DIVIAENAS 10 STOCKNOIARTS.........c.cerveieirriiite it bbb
. Change in treasury stock.
. Aggregate write-ins for gains and losses in surplus
. Change in surplus as regards policyholders (Lines 22 through 37)........cc.ceueerenineieissssse s sessnes
. Surplus as regards policyholders, as of statement date (LINes 21 PIUS 38)........cc.cerurrreierireieinrreeesse s

................. 57,944 565

................. 29,046,675

.............. 139,062,484

........... 1,676,596,330

........... 1,508,635,956

........... 1,618,651,765

0501.
0502. ..
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page.
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)

1401.
1402.
1403.
1498.
1499.

Miscellaneous INCOME.............coeuerrieireniereiriinninnnns .
Balances (Charged Off) / TECOVEIEA............c.ccvrieeieceeeee ettt ettt bbbttt nenae
Gain / (LOSS) ON fOrGIGN EBXCHANGE. .....cvuevveeverieiiteseiie ettt bbbttt b st es s s sassssansanees
Summary of remaining write-ins for Line 14 from overflow page... .
Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @D0VE)........iviviiieiiiicies et neenans

3701.
3702. ..
3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from oVerflow PAgE.........cccouevevevreeeieeeee et
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......viviuiiiieiiiitsies et nasnenaes
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Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY
CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE. ........c.cvuveeveciceceeie ettt ssesaesenaas | evsesessensiseas 74,277,939 | oo, 63,183,604 | ............... 415,759,685
2. NetinvestmentiNCOME.........ccviiiririienee et sntssssessestsssnensesssssnessessnseens | nesnssnessenene 11,900,938 | torverivineienns 11,374,397 | v 56,122,837
3. Miscellaneous income ....(135,192)
4. Total (LINES 1 throUGN 3).....cceriereiriirrineineineneneiseeess s sssssssssssssssssssssssssssssssssssnsssnssenssnses | soesnennnnenen 92,214,395 | i 74,560,716 | ...ocvvvnnens 471,747,330
5. Benefit and 10SS related PAYMENLS...........ccoiuiveieeiciceie ettt stnas | saeseesnsenaenes 92,261,151 | covveverrae 45,583,958 | ......ccoucnd 64,102,061
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.cccvivcreiriieiieiiiierens | et seesssinies | cresssissesssssessssesesssssessess | seeesesssssessssesessssesssssesens
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............cccovuevrvcviveieieeeece et | caeveeseesnsenes 35,493,503 | ..coccverne. 33,767,796 | ..coevenene 115,455,639
8. Dividends paid t0 POCYNOIAEIS........c.cvcviiiecreiice ettt bbbt s st s ebens | sbsbesessssesesssesans Q4T3 | o 88,492 | ..o 447,941
9. Federal and foreign income taxes paid (recovered) net of $ 4414291 | oo 4,170,640 | .o 54,013,600
10.  Total (Lines 5 through 9) 132,263,118 .83,610,886 ..234,019,241
11, Net cash from operations (Lin€ 4 MINUS LINE 10).........ccerururerrrerrereineereeeieeseneiseesssesssseesssssssessesssssessessssssessessssssessenes | sesessessssens (40,048,723) | ..eovvrverene. (9,050,170) | ...oovvrvnnve 237,728,089
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONMAS ...ttt bbbt | Seinebnetenen 132,131,397 | oo 58,092,652 | .....ccooune. 374,241,074
12,2 SHOCKS. ..ottt | sinstnetinnes 121,015,974 | ..o 38,176,226 | ............... 200,372,565
12.3 Mortgage loans.
124 Real estate
125 Other INVESIEA @SSELS........uuvueieeiiaciiriieiis ittt bbbttt | cbsees e s s s s e st s s ents | netbssbses bbb s st entes | sbsenbsesbiesbsne bbbt
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENTS............c.coeurrirrnineneinieenens | e 13,889 | oo (V) 3,966
12.7  MISCEIIANEOUS PrOCEEAS...........cecvveeriieiiieieicte ettt bbb bbbt bbb s st st ssebensnns | ssbesssseressnnees 4,923,321 | .o, 299,317 | oo 7,957,399
12.8 Total investment proceeds (LINES 12.110 12.7) ...ttt | evesssssans 258,084,581 | ......ccooce.e. 96,565,423 | .....cccevnun 582,575,004
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... 136,676,755 47,005,835 | ..... ..463,405,396
13.2 Stocks 90,017,816 | ..coovvvrrnnncd 67,200,056 | ......cooen.... 263,558,669
13,3 MOMGAGE I0BNS.......couivieiiciitsiie ettt b bbbttt b st b st s s s b st s s ssens | stsstessessesssessessessnsassessnss | stesessssessessssasssssessessntants | esbessessesnsansesses et entes e sas
134 REAIESIAE. ... et | SesienR sttt es | Hresent et | Sete et
13.5  OFNEI INVESIEA @SSELS. ... ..uveeciriuiieiciei ittt ettt ensees | Hebbesb et e st ee bbbt et b eebsnbans | Hietsestasbnessessets e bt senbanias | sbebsessestassebses s st b s snes
13.6  MiSCEllaNEOUS APPIICALIONS........vviveirivciicreietieeisi ettt bbbt b s s s s sse st snsnenas | sssessssesesnsens 1,895,597 | ..o, 6,428,759
13.7 Total investments acquired (LINES 13.1 10 13.6)........c.ruiriieiiiiieieree ettt | eresssssaans 228,590,168 | ............... 120,634,650
14.  Netincrease or (decrease) in contract loans and premium notes... e |
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPIAI NOES.......euivieiicicteiieiietete ettt bbbt s st sse s bnses | crssbessessssssessessnssnsassessess | stessesssessessesssssssessessnsanss | sestessessesssssssessessnssnsessesas
16.2 Capital and paid in SUPIUS, 1SS trEASUIY STOCK..........cvurvreriririieririeis st sssssee st ss s ssessansss | sessessssssessessasssnssessasssnssns | ressessessssssessessssssessassansss | stessssssessasssssessasssnssessnnes
163 BOITOWED FUNGS. ... ettt s s bbb | Hebbesb et e bt eeb et s bt b e bsebans | Hietsestaetnessessets e b et senb et | Sbebsessestass e bses s st sessnes
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders 507,500
16.6  Other cash Provided (APPHEA)..........rverererererrreeereireeesees e eeesessssee e sssess st ese e ssessesssssessessssessessssssessessns | sesssssssssssens 38,188,028 | ......ccoovrenn (3,134,964) | ..ovovvevrnnn (33,177,356)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccccovvvrnnene. 38,188,028 | .....ccocveee. (3,134,964) | ....ccoeonvve. (33,684,856)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccceeverveees | covvrrrerrernn. 27,633,718 | oo (36,254,361) | ...cvvvvvenne 59,654,172
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YBAI.......ooceicvce ettt b s sssaenaesntas | eveesessinans 190,101,714 | oo 130,447,542 | .o 130,447,542
19.2 End of period (LINe 18 PIUS LINE 19.1).....cuuriiiiiiiineireieiireeiesie ittt ettt ssssssssssssssssesssns | sreeesanesaneen 217,735,432 | coovvvrren. 94,193,181 | .covovrvnne. 190,101,714

Note: Supplemental disclosures of cash flow information for non-cash transactions:
(2 ) [oeeessseeeresssscseeessseees [ |
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Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 1 - SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES AND GOING CONCERN

A

Accounting Practices (required NAIC disclosure regardless of whether there is any significant change)

The accompanying financial statements of Affiliated FM Insurance Company ("Company") have been prepared on the basis of accounting
practices prescribed or permitted by the Rhode Island Division of Insurance.

The state of Rhode Island requires insurance companies domiciled in the state of Rhode Island to prepare their statutory financial statements in
accordance with the National Association of Insurance Commissioner' (NAIC) Accounting Practices and Procedures Manual subject to any
deviations prescribed or permitted by the Rhode Island Division of Insurance. The Company has no state prescribed or permitted practices.

The Company applies paragraph 5(a) of SSAP 23, rather than paragraph 5(b) of SSAP 23, with respect to the methodology for translating the
Company's Canadian branch to USD. This is consistent with the methodology used in prior years, and a permitted practice has been approved by
the State of Rhode Island. The total adjustment to convert the balance sheet to USD is $54,484,152 which appears on line 17 - "Net adjustment in
assets and liabilities due to foreign exchange rates", on page 3 - "Liabilities, Surplus and Other Funds" of the March 2017 quarterly statement.
There is no net impact on surplus, and the effect on 2017 net income would be a decrease to net income in the amount of $830,318 (which would
be offset by a corresponding increase to surplus).

| SSAP# | FISPage | F/SLine# | CurentPeriod | 2016

NET INCOME
(1) AFFILIATED FM INSURANCE COMPANY state basis

(Page 4, Line 20, Columns 1 & 2) XXX XXX XXX $ 38,784,196|% 83,416,741
(2) State Prescribed Practice that is an increase/(decrease) from NAIC

SAP
(3) State Permitted Practice that is an increase/(decrease) from NAIC

SAP

Application of SSAP 23 regarding translating the Canadian branch to

usb 23 3 17 830,318 6,815,488
(4) NAICSAP (1-2-3=4) XXX XXX XXX $ 37,953,878% 76,601,253
SURPLUS
(5) AFFILIATED FM INSURANCE COMPANY state basis

(Page 3, line 37, Columns 1 & 2) XXX XXX XXX $ 1676,596,330/% 1,618,651,765
(6) State Prescribed Practice that is an increase/(decrease) from NAIC

SAP
(7) State Permitted Practice that is an increase/(decrease) from NAIC

SAP
(8) NAICSAP (5-6-7=8) XXX XXX XXX $ 1676,596,330/$ 1,618,651,765

Use of Estimates

No significant changes

Accounting Policy

1-5. No significant changes

6. (required NAIC disclosure regardless of whether there is any significant change)

U.S. government agency loan-backed and structured securities are valued at amortized cost. Other loan-backed and structured

securities are valued at either amortized cost or fair value, depending on many factors including: the type of underlying collateral, whether
modeled by NAIC vendor, whether rated (by either NAIC approved rating organization or NAIC Securities Valuation Office), and relationship of
amortized cost to par value and amortized cost to fair value.

7-13. No significant changes

Going Concern (required NAIC disclosure regardless of whether there is any significant change) - Not applicable

Based on its evaluation of relevant conditions and events, management has concluded that the Company will continue as a going concern.

NOTE 2 - ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

No significant changes

NOTE 3 - BUSINESS COMBINATIONS AND GOODWILL

No significant changes

NOTE 4 - DISCONTINUED OPERATIONS

No significant changes
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Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 - INVESTMENTS

A. Mortgage Loans
No significant changes

B. Troubled Debt Restructuring for Creditors
No significant changes

C. Reverse Mortgages

No significant changes

D. Loan-Backed and Structured Securities (required NAIC disclosure regardless of whether there is any significant change)

(1) Description of Sources Used to Determine Prepayment Assumptions

Loan-backed bonds and structured securities are valued at amortized cost using the constant interest rate method, not including anticipated
prepayment at the date of purchase. Loan-backed securities are valued using an effective yield based on current prepayment assumptions
obtained from Bloomberg. Prepayment assumptions are reviewed periodically and updated in response to changes in market interest rates.

(2) Other-Than-Temporary-Impairment (OTTI) Loss Recognized in the Aggregate - Not applicable

(3) OTTI by CUSIP - Not applicable

(4) Impaired Securities for Which OTTI Not Recognized

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ 706,801
2. 12 Months or Longer $ 137,509
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 135,386,103
2. 12 Months or Longer $ 15,298,501

(5)  OTTI Additional Information

All loan-backed and structured securities in an unrealized loss position were reviewed to determine whether other-than-temporary
impairments should be recognized. The Company asserts that it has the intent and ability to hold these securities long enough to allow
the cost basis of these securities to be recovered. These conclusions are supported by a detailed analysis of the underlying credit
and cash flows of each security. Unrealized losses are primarily attributable to credit spread widening and increased liquidity discounts.
Itis possible that the Company could recognize other-than-temporary impairments in the future on some of the securities, if future

events, information and the passage of time causes it to conclude that declines in value are other-than temporary.

E. Repurchase Agreements and/or Securities Lending Transactions
(1) Policies Requiring Collateral
No significant changes
(2) Collateral Pledged
No significant changes
(3) Collateral Received

a. Aggregate Amount of Cash Collateral Received

No significant changes

|b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged

B

48,432,600

(required NAIC disclosure regardless of whether there is any significant change)

(4) Collateral Administered by an Affiliated Agent
No significant changes

(5) Collateral Reinvestment
No significant changes

(6) Collateral Not Permitted to Sell or Replege
No significant changes

(7) Collateral Transactions Beyond One Year

No significant changes
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Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 5 - INVESTMENTS (continued from preceding page)

F. Writedowns for Impairments of Real Estate, Real Estate Sales, Retail Land Sales Operations and Real Estate with Participating Mortgage Loan
Features

No significant changes
G. Low Income Housing Tax Credits
No significant changes
H. Restricted Assets
No significant changes
l. Working Capital Finance Investments (required NAIC disclosure regardless of whether there is any significant change) - Not applicable
J. Offsetting and Netting of Assets and Liabilities (required NAIC disclosure regardless of whether there is any significant change)
Not applicable
K. Structured Notes - Not Applicable
L. 5* Securities - Not applicable
NOTE 6 - JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES

No significant changes

NOTE 7 - INVESTMENT INCOME

No significant changes

NOTE 8 - DERIVATIVE INSTRUMENTS

No significant changes

NOTE 9 - INCOME TAXES

No significant changes

NOTE 10 — INFORMATION CONCERNING PARENT, SUBSIDIARIES, AFFILIATES AND OTHER RELATED PARTIES

No significant changes

NOTE 11 - DEBT
A Debt
No significant changes

B. Federal Home Loan Bank Agreements (required NAIC disclosure regardless of whether there is any significant change) - Not applicable

NOTE 12 - RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED ABSENCES AND OTHER
POSTRETIREMENT BENEFIT PLANS

A Defined Benefit Plan
(1)-©)
No significant changes
(4) Net Periodic Benefit Cost (required NAIC disclosure regardless of whether there is any significant change) - Not applicable
(5)-(21)
No significant changes
B. Description of Investment Policies

No significant changes
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Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 12 - RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED ABSENCES AND OTHER
POSTRETIREMENT BENEFIT PLANS (continued from preceding page)

C. Fair Value of Plan Assets
No significant changes
D. Rate of Return Assumptions
No significant changes
E. Defined Contribution Plans
No significant changes
F. Multiemployer Plans
No significant changes
G. Consolidated/Holding Company Plans
No significant changes
H. Postemployment Benefits and Compensated Absences
No significant changes
Impact of Medicare Modernization Act on Postretirement Benefits

No significant changes

NOTE 13 - CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS

No significant changes

NOTE 14 - LIABILITIES, CONTINGENCIES AND ASSESSMENTS

No significant changes

NOTE 15 - LEASES

No significant changes

NOTE 16 - INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET RISK AND FINANCIAL INSTRUMENTS WITH
CONCENTRATIONS OF CREDIT RISK

No significant changes

NOTE 17 - SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES
A. Transfers of Receivables Reported as Sales - Not applicable
B. Transfer and Servicing of Financial Assets
(1) Loaned Securities
No significant changes
(2) Servicing Asset and Liabilities (required NAIC disclosure regardless of whether there is any significant change) - Not applicable
(3) Servicing Assets and Liabilities Subsequently Measured at Fair Value - Not applicable
(4) Securitized Financial Assets that Transfer as a Sale (required NAIC disclosure regardless of whether there is any significant change)
Not applicable

(5) Transfers of Financial Assets Accounted for as Secured Borrowing - Not applicable

Q06.3



Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 17 - SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES (continued from preceding
page)

(6) Transfers of Receivables with Recourse - Not applicable
(7) Repurchase Agreements - Not applicable

C. Wash Sales (required NAIC disclosure regardless of whether there is any significant change) - Not applicable

NOTE 18 - GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED PLANS AND THE PORTION OF PARTIALLY INSURED PLANS

No significant changes

NOTE 19 - DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS

No significant changes

NOTE 20 - FAIR VALUE MEASUREMENTS (required NAIC disclosure regardless of whether there is any significant change)
A. Inputs Used for Invested Assets Measured at Fair Value

(1) Fair Value Measurements at Reporting Date

Assets at Fair Value Level 1 Level 2 Level 3 Total
Assets at Fair Value
Bonds $ -1$ 1,324,022|$ -1$ 1,324,022
Common Stocks - Ind & Misc $ 1,031,350,151|$ -1 -1$  1,031,350,151
Common Stocks - Mutal Funds $ 64,937,750$ -1$ -1$ 64,937,750
Short-term Investments $ 134,919,401($ -1$ -1$ 134,919,401
Total $ 1,231,207,302|$ 1,324,022|$ -1$ 1,232,531,324

(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
The Company has no assets measured at fair value in the Level 3 category.

(3) Policy on Transfers Into and Out of Level 3
At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that
would cause an instrument to be transferred into or out of Level 3. The Company has no assets measured at fair value in the Level 3
category.

(4) Inputs and Techniques Used for Fair Value

The valuation techniques required by the Fair Value Measurements guidance (SSAP 100) are based upon observable and unobservable
inputs. Observable inputs reflect market data obtained from independent sources, while unobservable inputs reflect market assumptions.

These two types of inputs create the following fair value hierarchy:
Level 1 Quoted prices for identical instruments in active markets
Level 2 Quoted prices for similar instruments in active markets; quoted prices for identical or similar instruments in markets
that are not active; and model-derived valuations whose inputs are observable or whose significant value drivers are
observable
Level 3 Significant inputs to the valuation model are unobservable

The Company retains independent pricing vendors to assist in valuing invested assets when the prices are not available from the SVO.

When available, the Company uses quoted market prices to determine the fair value of investment securities, and they are included in
Level 1.

When quoted market prices are unavailable, the Company uses quotes from independent pricing vendors based on recent trading activity
and other relevant information, including market interest rate curves, referenced credit spreads and estimated prepayment rates, where
applicable. These investments are included in Level 2 and are primarily comprised of fixed income securities which are NAIC rated 3 or
below.

In infrequent circumstances, the pricing is not available from the pricing vendor and is based on significant unobservable inputs. In those
circumstances, the investment security is classified in Level 3. There are no Level 3 investments at reporting date.
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Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 20 - FAIR VALUE MEASUREMENTS (required NAIC disclosure regardless of whether there is any significant change) (continued from

preceding page)
C.
Not Practicable
Aggregate Fair (Carrying
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) Value)
Bonds $ 1,414,609,638| §  1,397,367,212| § -1 § 1,397,367,212
Common Stocks $ 1,096,287,901| $§  1,096,287,901| §  1,096,287,901| § -
Cash, Cash equivalent and
short term $ 217,735432| § 217,735,432| § 217,735432| §
Securitites lending reinvest
collateral assets $ 48,432,600| $ 48,432,600| $ 48,432,600| $ -
Total Assets $ 2,777,065,571| §  2,759,823,145 §  1,362,455933| §  1,397,367,212
D. Not Practicable to Estimate Fair Value - Not applicable

NOTE 21 - OTHER ITEMS

No significant changes

NOTE 22 - EVENTS SUBSEQUENT

No significant changes

NOTE 23 - REINSURANCE

No significant changes

NOTE 24 - RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO REDETERMINATION

A-E. No significant changes

F. Risk Sharing Provisions of the Affordable Care Act - Not applicable

(required NAIC disclosure regardless of whether there is any significant change)

NOTE 25 — CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

(required NAIC disclosure regardless of whether there is any significant change)

No significant changes

NOTE 26 — INTERCOMPANY POOLING ARRANGEMENTS

No significant changes

NOTE 27 - STRUCTURED SETTLEMENTS

No significant changes

NOTE 28 - HEALTH CARE RECEIVABLES

No significant changes

NOTE 29 - PARTICIPATING POLICIES

No significant changes

NOTE 30 — PREMIUM DEFICIENCY RESERVES

No significant changes

NOTE 31 - HIGH DEDUCTIBLES

No significant changes
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Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE 32 - DISCOUNTING OF LIABILITIES FOR UNPAID LOSSES OR UNPAID LOSS ADJUSTMENT EXPENSES

No significant changes

NOTE 33 - ASBESTOS/ENVIRONMENTAL RESERVES

No significant changes

NOTE 34 - SUBSCRIBER SAVINGS ACCOUNTS

No significant changes

NOTE 35 - MULTIPLE PERIL CROP INSURANCE

No significant changes

NOTE 36 — FINANCIAL GUARANTY INSURANCE
A. Financial Guarantee Insurance Contracts
No significant changes
B. Schedule of Insured Financial Obligations at End of Period (required NAIC disclosure regardless of whether there is any significant change)

Not applicable
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1.2
2.1

22
3.1

3.2
33

41
42

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
8.4

9.1

9.11

9.2
9.21

9.3
9.31

10.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity?

If yes, date of change:

Yes|[ ]
Yes |

Yes|[ ]

No[X]
] No[]

No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?

If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a

result of the merger or consolidation.

Yes[X

Yes|[ ]

Yes|[ ]

1 No[]

No[X]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or

similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date

should be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?
Rhode Island Division of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed

with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

by any governmental entity during the reporting period?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance

Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1

Yes[ ] No[X

2/31/2012

1 NATL]

1

2/31/2012

01/10/2014

Yes|[ ]
Yes|[ ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes|[ ]

NIA[X]
NIA[X]

No[X]

No[X]

No[X]

1

2

Affiliate Name Location (City, State)

FRB

0CC

FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards?

Compliance with applicable governmental laws, rules and regulations;
The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers?

If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

Qo7

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

a) Honestand ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
)

Yes [ X

Yes|[ ]

Yes|[ ]

Yes [X

1 No[]

No[X]

No[X]

1 No[]



Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY
GENERAL INTERROGATORIES

10.2

11.1

1.2

13.
14.1

15.1
15.2

16.1
16.2
16.3

PART 1 - COMMON INTERROGATORIES

If yes, indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities lending agreements.)

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA:

Amount of real estate and mortgages held in short-term investments:

Does the reporting entity have any investments in parent, subsidiaries and affiliates?

$ 29,181,850
Yes[ ] No[X]

$ 0

$ 0
Yes[ ] No[X]

14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 0 $ 0
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] NoJ[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 48,432,600
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 48,432,600
Total payable for securities lending reported on the liability page: $ 48,432,600
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JP Morgan Worldwide Secirities Services 383 Madison Avenue, New York, NY
RBC Investor Services 200 Bay Street, Toronto, Ontario, Canada
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf

of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle

securities"].
1 2
Name of Firm or Individual Affiliation
Standish Mellon Asset Management 9]
BMO Asset Management Inc U

17.5097

For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

manage more than 10% of the reporting entity's assets? Yes[ ] No[X]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
113972 Standish Mellon Asset Management ME7YUCK4NF1W8VM8SP25 SEC DS
BMO Asset Management Inc KT1X5Y238S91WOTNKJ87 0SC NO
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nof ]

18.2

If no, list exceptions:
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Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY
GENERAL INTERROGATORIES (continued)

3.1
3.2

4.1

42

5.1

6.1
6.2
6.3
6.4

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0 0

Total XXX XXX 0 0 0 0 0
Operating Percentages:

5.1 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3 A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. $ 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. $ 0
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Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating

All Other Insurers

............................. AON ClIENE TIEALY. ....veereriecrcereeersetseieiresessissssssssisssssssssssesssssssessssesssssssssessssssessesssnssssssssessssssesseness | GBRueennennr | UnAuthorized....
Neon Underwriting LIMIEEG. ........vuiereieiririeiesissieeesiese st sssessesse s GBR.......... Authorized........

MMG Insurance Singapore Pld Ltd
.. |Recticel Re B

Unauthorized....
Unauthorized.... | ..
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Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currer21t Year Prior3 Year Curreﬁt Year Prior Year Currer?t Year Prior7Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama.........ccocoveivrirniennnn. 1,204,861 873,280 | ..ooovvrrrerienn. 517,172 1,401,918
2. Alaska...... ..1,003,201 ...691,221 .(318,025)| . ...288,808
3. Arizona 1,140,189 ....1,076,522 2,129,112 1,155,406
4.  Arkansas 1,595,959 | .ooovvvcriene 1,597,043 318,088 1,573,265
5. California.. 24,889,345 ..23,353,333 5,004,593 ..4,959,771 ..31,892,320
6. Colorado........cccovererrunirnennne 1,769,513 | oo 2,036,900 1,679,163 | ..o (266,156) | ....cvverrrrrnn 3,677,956 | oo 3,840,772
7. Connecticut 1,228,216 ....1,104,953 402,803 | ...cooovrrereinn (Y72 ] E— 1,045,478 | ..o 2,602,744
8. Delaware...... .367,518 ...305,173 ..150,792 ..45,000 | .. ...3,451 ...287,339
9. District of Columbia.. ....1,009,398 616,957 | .ovviverrrnnnn 326,089 | oo 1,132,464 975,801
10, Florida. ..., 5,558,291 | .oooovrveirnene 5,807,307 | covevrerirerieenne 920,118 | oo 648,953 | i 647,486 | ...ooovvvvrnnen 3,682,287
11, GEOrgia.. ..o GA [l | v 4,081,617 | 03,314,308 | 1,370,757 | oo 1,563,153 | oo 3,744,836 | ..oovrvrinn. 4,232,353
12, Hawaii...ocooocvnerrernnneened H il 88,431 | 026,870 [ e | e 28,901 | e 77,539 | oo 40,067
13, 1daho...cececeiieieneeeeieecend D [l 151,914 | 123,720 | 93155 | | s 723,504 | oo 412,233
14, MNOIS....vvoevvcvrneeneeneeneenennedd L el | 717,941 | 7,810,279 | 37,441.512 | i 4,978,865 | e 38,893,660 | .....cocvvnenn. 87,958,687
15, Indiana......c..ccocvmrrerrierniierins INT|....... L... 2,539,611 . 781,405 | .o 388,861 | 1,058,611 | oo 1,028,406
16. 1,338,965 | .ooovvvrcriene 1,480,238 | ..o 329,760 | ..ocvoverrereeree 100,000 | oo 220,672 | .ooveoeeirieinne 458,733
17. 1,036,948 745,024 440,197 | oo 31,452 | 2,317,814 | oo 621
18.  Kentucky 1,175,664 ....1,025,350 322,720 | oo 1,547,011 | s 407,734 | oo 760,175
19.  Louisiana.........ccocvrverrernrennens LA|..... Levoo [ o 1,625,373 | oo 1,653,632 | oo 1,519,560 | ..ooverrreneeena (263171 | o 6,846,283 | ...cccoovvrennne. 4,984,848
20, Maine......cooveevecrrerierineiinens ME ... L... 98,425 107,756 | oo | rerierinesiesiesissssssessens | seriesssssesssssssssssnesn | st
21, Maryland........ccocoonrivnrinnienen. MD|... L... ..2,264,763 02,209,972 | oo 4782,942 | oo 1,595,363 | ..cooovrerrennens 9,972,641 | ..covvvrrnne. 13,758,247
22.  Massachusetts............coveeenee MA|...... Lecoo [ e 6,695,549 | ..o 6,118,606 | ....cvvrerennne 4,556,833 | ..cooovviieis 4,618,881 | .o 11,048,525 | ...ccoovrrnne. 14,274,681
23. Michigan........cccooeonmrnmrcnnc Ml | e Lecoo [ e 1,831,291 611,321 | oo IST575 | 34,533,917 | oo 3,067,233
24.  Minnesota.... MN . L... ..2,057,047 ....2,128,940
25, MiSSISSIPPI....cerrerreerrernerene MS | L... 736,084 | ..o 785,897 | oo 1,994,419 | D44 | 4,551,057 | 1,342,231
26.  MiSSOUT......cvevrerrcerneerninnnen MO | e 3,577,409 9,827,178
27. Montana... . 623,016 2,869,359
28.  Nebraska.........cccoemeererirnrin 255,936 260,739 | oo 260,707 | oo 2,076,048 | oo 598,957
29. Nevada.....cooomeimeinrinnis NV ... Lecoo [ e 1,906,430 | .ooooovvvcrrnnen. 1,940,376 | oo 664,799 | ..oorriinn. 338,900 | .oovevrirrinne 2,686,649 | ...cooovrienn. 2,286,130
30.  New Hampshire......c.c.ccouuunee. NH|....... L... 245,835 372,273 102,923 | oo 550,010 | covovvverrrcrennene 326,419
31, New Jersey.....comnienreenennn. NJ [ Licoo [ e 4,633,614 4,618,828 | ......cvven. (176,458) | ..ovverrvrrinnes 2,433,828 | ..o 115,922,061 | ..ccoovvvvnnne. 67,062,885
32, New MeXiCO........ccooerrrrirnrnnnes NM | ....... Levoo | v 195,071 | v 313,654 | oo, 502,931 | oo, 1,733,619 | i 239,577 | oo, 1,873,740
33, New YOrK...ooooveienriersieeiiens NY|...... L... 12,182,541 | 11,394,492 | ..o 4,816,354 | ..coovvrrers 5,705,097 | ..covvrrrrnnn. 99,858,010 | ...covvevece. 146,734,009
34. 1,703,726 | oooveeenen. 1,622,099 2,052,739 | oo 3,866,300 | ..ooovvverrriinnns 750,427
35.  North Dakota.......ccccoeveeereeeeed ND | oL | e 216,654 | .o 119,983 | oo 23,168 | 213,091 | oo 741,223 | i 647,652
36.  Ohi0...coerererrerererseirerienennn OH [ i, L. 3,499,945 03,786,596 | ..ooovivien 1,974,369 | oo 495,443 | 14,117,362 | coovvverrree. 14,301,741
37.  Oklahoma.......ccccoeconninninnn . OK | L... 427,524 645,900 | ..oooovrverirneeenn53,085 | o d27,071 | 889,584 | ...ooovvirriiinnes 374,623
38.  Oregon.......ceecoeevserrsrrnnenn. OR | e, Lovoo [ e, 2,230,655 | ..oovvvrrierinne 2,259,207 | coovvvovrrierinnes 1,360,798 | ..oovoviierrrenrnn 783,963 | oo 3,360,214 | cooovrrerne. 1,430,510
39.  Pennsylvania.........cccccoeeen . PA | . Lecoo [ e 3,934,827 ....3,357,453 13,120,588 | ..o STTA16 | 4,809,991 | oo 2,170,900
40. 738,642 848,032 | .oovvvirrrrrrni 223,368 | 559,649 | 5,615,002 | ..ovvrrerirnne. 4,954,914
41. South Carolina..........cccccrseeeeeSC | ool | i 1,551,344 | ..o 1,345,663 | ..o 94,123 | 82,026 | e 5,962,175 | .oovvvrirenn. 2,532,855
42. 298,876 352,373 | coeoveenrrrrninnneisninnnns | eereseneessssennnnnnsnn 20,966 | oo, 527,665 | ..coovvrrerrnn. 2,281,390
43. ..2,751,851 2,396,557 . 2,999,418 ..4,152,741
44, ...10,694,613 | ...............13,031,275 | ................33,742,776 | .................10,516,355 | ............... 185,752,654 24,238,527
45. 2,520,358 | .ovviriennnnni2,287,159 | 002,382,566 | oo 15,273 | 3,769,250 | ooovreririinens 414,158
46.  Vermont... ...46,290 126,837 |
47, Virginia.....oceeceeeeeneeeeneniineens 1,166,917 21476477 | oo 3,487,671
48.  Washington........cc.cceeevuvineee 8,427,898 | ...oooiveereen8,299,185 | v 1,832,640 [ oo | e 5,415,454
49.  West Virginia .205,055 170,441 | .. ...4,676
50.  Wisconsin 2,829,433 | .oiiiererenni2,490,032 | e 1,031,116 [ s | e 3,039,741
51, Wyoming......ooceveeneenmeenneent WY | L | s 126,597 | oo 91,227 | i 14,665 | 6,663,256 | ..o 176,409 | ..o
52.  American Samoa
53, GUAM..coiirrireeeernne
54.  Puerto RiCO.......covrrrnrrrinienne
55.  US Virgin Islands
56.  Northern Mariana Islands
57.  Canada......conernirnennn. CAN |....... Lecoo [ e 15,770,108
58. Aggregate Other Alien............ OT |....XXX. (22,564)
59. Totals .55 ..156,418,574 .152,202,566 | .... 151,209,977
DETAILS OF WRITE-INS
58001. AUS AUSTRALIA........cccovveeenee
58002. AUT AUSTRIA........cccovvvmrrenn. . ,
58003. BAN BANGLADESH ............... | ..... XXX ] oo (8,689) | ..overrerrirerirns (13,590) [ ovveerieriireiiiesiieiiesiines | ressesssesssssssssssssssesssensss | eeseesssssssssssssssssssesseses | seessessseesses sttt essessaas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ..... XXX, | e (T4 ] o — 17,353 | oo [0 [0 T [0 O 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... | ..... XXX | oo (22,564) | ..o 5,906 | .o [0 R [0 O 0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state (other than their state of domicile see DSLI); (D) - DSLI - Domestic Surplus Lines Insurer
(DSLI) - Reporting entities authorized to write Surplus Lines in the state of domicile; (N) - None of the above - Not allowed to write business in the state.
Insert the number of D and L responses except for Canada and Other Alien.

(@)
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Statement for March 31, 2017 of the AFFlLlATED FM |NSURANCE COMPANY

Organizational Chart
March 31, 2017

Policyholders

Factory Mutual Insurance Company
NAIC 21482 Fed ID 05-0316605 RI
100% OWNERSHIP of all Subs

i Factory Mutual Insurance
FM Insurance FM Insurance FM Approvals LLC FMRE Holdings LLC TSB Loss Control Consultants, Inc. EMIC Holdings, Inc. FM Global de Mexico S.A. de C.V. Company
Company Limited Europe S.A. NAIC 00000 RI NAIC 00000 DE NAIC 00000 GA NAIC 00000 RI NAIC 00000 MEX Escritorio de Representacio No
NAIC 00000 GBR NAIC 00000 LUX Fed ID 05-0520189 Fed ID 27-1439297 Fed ID 58-2190659 Fed ID 05-6009005 AlIN'D AA-2730043 Brasil LTDA
AIIN ID AA-1120610 NAIC 00000 BRA
| |
] ] ] ] ] | ]
FM Engineering FM Approvals FM Approvals Watch Hill Insurance Corporate FM Global Appalachian FM Global Affiliated FM Risk Engineering
International Limited Assessoria E Company Insurance Services, Servicios, Insurance Company Services LLC Insurance Insurance
Limited NAIC 00000 Representacao NAIC 00000 VT Inc. S.deR.L. de C.V. NAIC 10316 RI NAIC 0000 RI Company Company Limited
NAIC 00000 GBR GBR LTDA Fed ID 20-2740839 NAIC 00000 RI NAIC 00000 MEX Fed ID 05-0284861 Fed ID 27-0433536 NAIC 10014 RI NAIC 00000 BMU
NAIC 00000 BRA Fed ID 05-0453751 Fed ID 05-0254496 Fed ID 98-0131767
|
Q
= | | | | l | 1
FM Engineering Two 95 95 95 95 FsMe:\;,:Z::I FM do Brasil FM Engineering New
Led LLC Hayden Mezz O Hayden LLC Hayden Lender LLC Hayden M ; Servicos de Consulting Providence
Egypt LLC edgemont ayden Mezz Owner ayden ayden Lender ayden Mezz Colombia .
NAIC 0000 EGY NAIC 00000 DE 1 LLC NAIC 00000 DE NAIC 00000 DE Lender LLC SAS Prevencao de (Shanghai) Co Ltd Mutual
Fed ID 37-1699077 NAIC 00000 DE Fed ID 46-0627887 Fed ID 46-0639741 NAIC 00000 DE NATE 00000 Perdas Ltda. NAIC 00000 Limited
Fed ID 46-0655775 Fed ID 46-0644539 NAIC 00000 CHN NAIC 00000
coL BRA BMU
Hobbs Brook 601 275 175 Johnston 101 EMEC 3460 At 130: e Hobbs Solar Hobbs Solar FM Asia
Management Wyman Buildi Ed Legac 265 Wint Preston woo 1uc 41Lc Holdings
Ed t uilding gewater gacy inter
LLC Holl-ailra:if;gok gthca er W{Ean LLC LLC LLC LLC LLC Ridge LLC NAIC 00000 NAIC 00000 NAIC 00000 Pte. Ltd.
NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE NAIC 00000
DE GBR DE DE DE DE DE DE DE DE Fed ID 46- Fed ID 30- Fed ID 35- SGP
Fed ID 04- Fed ID 04- fed 1D 04- Fed ID 20- Fed ID 27- Fed ID 45- Fed ID 27- Fed ID 20- Fed ID 46- 1737956 0871090 2566166
3516897 3516901 3516936 8836334 1439940 2766487 1440057 2775533 1609795
93 Building 404 610 Lincoln Park Ridge Neponset Hobbs Solar Hobbs Solar Green Street 343 Winter
LLc Wyman LLC LLC Bldg LLC 401 285 Central West River 245 81 21LC 3LLC Plaza LLC Bldg LLC
NAIC NAIC 00000 NAIC 00000 NAIC 00000 Edgewater Ave Glocester LLC Winter LLC Wyman LLC NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000
00000 DE DE DE LLC LLC LLC NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE DE
DE Fed ID 04- Fed ID 04- Fed ID 04- NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE Fed ID 38- Fed ID 32- Fed ID 30- Fed ID 30-
Fed ID 04- 3516903 3516902 3516937 DE RI Rl Fed ID 04- Fed ID 20- Fed ID 38- 3982389 0486346 0939299 0965702
3516935 Fed ID 27- Fed ID 27- Fed ID 27- 3516938 2775533 3942300
1169682 1595571 1439297




Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 T

[4%9)

1 2 3 4 5 6 7 12 13 14 15

Name of Type of

Securities Control

Exchange (Ownership Is an

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship) Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary [to Reporting| Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
I\Cllzdnfbers Name Code Number RSSD | CIK [International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) | *
0065 | Factory Mutual Insurance Company & its Affiliates... | 21482... [ 05-0316605.. | ......ccccoe | cerereens | erverrrrererreinns Factory Mutual Insurance Company............ccccvrruene [ P UIP e | ettt sssessens | sesessesssssssessessessnss | sessesssssssesses | oessssessesessssesessssessessssessessesessensessssansessnses | neses N.......
0065 | Factory Mutual Insurance Company & its Affiliates... | 10014... [ 05-0254496.. | ........ccoc. | vervvrens | ererrrrvreireinns Affiliated FM Insurance Company............coveevrvenennen. [ P RE......cc.... FMIC Holdings, Inc Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N......
0065 |Factory Mutual Insurance Company & its Affiliates... [ 10316... |05-0284861.. | ......cccocee | cererrere [ coverrvririrennns Appalachian Insurance Company............c.cevevrcreneene Rl A, FMIC Holdings, Inc Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... Neoooae
0065 | Factory Mutual Insurance Company & its Affiliates... | 00000... [ AA-1120610. | .....ccoov | cervrernns | eorerrerrrenreenns FM Insurance Company Limited...........cccovvvrreunienn. GBR.......... A, Factory Mutual Insurance Company.................. Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... Y.
0065 | Factory Mutual Insurance Company & its Affiliates... | 00000... [98-0131767... | ..ccccoove | vervrrernee | eorerrerrienneins Risk Engineering Insurance Company Limited............ BMU......... A, FMIC Holdings, INC....c.covvvrvreeeireereiniereiecennes Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... | .....ccoovreerenes [ eormreerene | eereerenes e FM Insurance Europe S.A........ccocvveeeneninnenennenne LUX oo NIA........... Factory Mutual Insurance Company................... Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... Yoo
0065 | Factory Mutual Insurance Company & its Affiliates... | 00000... [AA-2730043. | ......cccoeee | orevires [ eovvireirieirenns FM Global de Mexico S.A. de C.V.......ccccvvverirrennnnn. MEX.......... A Factory Mutual Insurance Company.................. Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... Y.
0065 | Factory Mutual Insurance Company & its Affiliates... | 00000... {20-2740839.. | .......ccoce | coevvres [ eevirrrririnnnns Watch Hill Insurance Company. FMIC Holdings, Inc Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N......
0065 | Factory Mutual Insurance Company & its Affiliates... | 00000... [05-0453751.. | ...ccooveve [ covvvires [eeviiieirienns Corporate Insurance Services, Inc FMIC Holdings, Inc Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N.......
0065 | Factory Mutual Insurance Company & its Affiliates... | 00000... [ ....ccocoecrrvrrnns [ ovvenninns | erreveens [ errerriieieiininns New Providence Mutual Limited.............cooevvirnininee Risk Engineering Insurance Company Limited.... | Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N [
Factory Mutual Insurance Company - Escritorio de
0065 | Factory Mutual Insurance Company & its Affiliates... | 00000... [ .....cccoverrrvenes [ orrenninn | eerevenns [ erverrerieiieinns Representagao No Brasil LTDA. Factory Mutual Insurance Company................... Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... | (U
0000 |Factory Mutual Insurance Company & its Affiliates... 00000... |05-0520189.. [ ......ccooves | cererere [ corerrrrirrirennns FM Approvals LLC........c.covveevriiriniireirerieinieieees Factory Mutual Insurance Company................... Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... Neooonee
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... | .....cccovreerenes [ eorrervenn | eermerenns e FM Engineering International Limited.... FM Insurance Company Limited...........cccccoeenee. Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... | .....ccooereerenes [ eovrrernnen | eereereines e FM Engineering Consulting (Shanghai) Co. Ltd.......... CHN.......... NIA........... FM Global Services LLC..........coveureenererrcrrieninne Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... | ...cccoovverrrees | veerrreens [evevriien [erriirieieienes FM Approvals Limited...........cccoeverrrerierncicennens GBR.......... NIA........... FM Approvals LLC Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... | ...c.cccoeverrees | vevervreens [evevviies [everireeieienns FM Approvals Assessoria E Representagdo LTDA. ... |BRA.......... NIA......... FM Approvals LLC Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [27-1439297... | .....cocovs | coverveens | erverrirereirnnns FMRE Holdings LLC.........ccceviuririeereieeseiesieseiaes DE............ NIA.......... Factory Mutual Insurance Company................... Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N.......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [58-2190659.. | ......ccccos | cererreens | erverrverrerrninns TSB Loss Control Consultants, InC..........c.ccccvvereinnne [C7: N NIA.......... Factory Mutual Insurance Company................... Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... Yoo |
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [ 05-6009005.. | ......ccccoe | cererreens | errerrirerenrenns FMIC Holdings, INC......ovuevivriiiiieieeseeeicenes [ P UDP......... Factory Mutual Insurance Company................... Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... Yoo |
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [ .....ccccoverrrrenes [ orrenniens | eererenns [ erverrenieiieinns FM Global Servicios, S.de R.L.de C.V.....ccccoocvvvrnne. MEX.......... NIA........... FMIC Holdings, INC....c.vvvvvevriirinierniererciesienes Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... |\ TR
0000 |Factory Mutual Insurance Company & its Affiliates... |00000... | 27-0433536.. | ......ccoooee | cererreis [ corernrineirenns FM Global Services LLC..........ccvvveriereirererniirereines Rl NIA.......... FMIC Holdings, INC.......ccvvrivrrererinireicierinninne Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... Neooee
FM do Brasil Servicos de Prevencao de Perdas

0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... | .....cocovrervnes [ orrevene | eermerenes e LTDA. FM Global Services LLC Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... {04-3516902.. | .......cccoce | corerrres [ eorrirrrrreinnnns 610 LinCOIN LLC.....oiiiceeeeree s FMRE Holdings LLC Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... {04-3516903.. | .......cccoce | ceeveveres [eorvirrrrreirnnnns 404 Wyman LLC FMRE Holdings LLC.......cccocovrirrrrieerieins Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [04-3516936.. | .......cccoce | coeevires [ errirririninnnns 275 Wyman LLC FMRE Holdings LLC Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N.......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [20-8836334.. | .......ccccc. | oevveres [ evvirrinirirnnnns 175 Wyman LLC FMRE Holdings LLC Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N.......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [ 04-3516937.. | ....ccocevs | verereens | errerrrereiriinns Park Ridge Building LLC..........cccovevrvrierereircieiennns DE.....ccc.... NIA........... FMRE Holdings LLC.......ccovvereirirrinieireienrennns Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N.......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [ 04-3516935.. | ......ccccoe | vervreens | erverrrreieireinns 93 BUIIdING LLC.....ovviieeeesce s DE......cc.... NIA........... FMRE Holdings LLC Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [ 20-2775533.. | ....cccoeve | vervrrenns [ errerrernreirninns 265 WINEr LLC....ovceeevcieceeesee e DE.....cc.... NIA.......... FMRE Holdings LLC Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [ .....ccccovrereenes [ eorrrevein | eererenns e 245 WINEr LLC....oeeeeececee s DE....ccoc... NIA.......... 265 WInter LLC......oveveireeierereeeseeceeens Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [ 27-1440057.. | .....ccocove | vervrrenee | eorerrerveenneinns FMEC Legacy LLC FMRE Holdings LLC.......ccvrivrrirereirrereircinnnes Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [ 04-3516938.. | .....ccccoee | vervrernee | corerrervieineenns Neponset River LLC FMEC Legacy LLC......ccoveererreereireereneienes Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [27-1439297.. | ......ccccee | coeevires [ eorvirereieinnnns West Glocester LLC FMEC Legacy LLC.......cccoovriervieeeieeriees Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N......
0000 | Factory Mutual Insurance Company & its Affiliates... |00000... [04-3516901.. | ......cccove | orevires | crvirerrieinnnns 601 Edgewater LLC........ccoovvvierircereesceeenas FMRE Holdings LLC........cccocoviiniienieercis Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N......
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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1 2 3 4 5 6 7 12 13 14 15 |16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship) Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary [to Reporting| Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD | CIK |International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) | *
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [ 27-1595571... | ....ccovvove | ververernee | eorerrerrieireins 285 Central Avenue, LLC..........oovvvrircreercne FMRE Holdings LLC Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... | 04-3516897.. ..| Hobbs Brook Management LLC. . .|FMRE Holdings LLC.. .. | Ownership.. ...100.000 |Factory Mutual Insurance Company. N..
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... |....c.cccoorrrrnne Hobbs Brook Limited...........cccoouereeeirieisiceienees FMRE Holdings LLC Ownership ...100.000 |Factory Mutual Insurance Company........ | ..... N......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [45-2766487.. | .......cccc. | coevvvres [ erririiririnnnns 101 Edgewater LLC FMRE Holdings LLC Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N.......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [27-1169682.. | ........cccc. | ceverveens | erverrrereirenns 401 Edgewater LLC FMRE Holdings LLC Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N.......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [27-1439940.. | .....ccccos | cerevrens [ ervervrererreinns Johnston Building LLC........cc.ccovvieieiiriniercenienes FMRE Holdings LLC.........ccoovereieiriieiieireieniennes Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... |\ DO
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [ .....ccccoecrrrrinns [ orvenninns | eoreveens [ erverrieieiininns FM Global Services Colombia S.A.S................. FM Global Services LLC Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... |\ TR
0000 |Factory Mutual Insurance Company & its Affiliates... 00000... | 37-1699077... | ......ccooves | cererreren [ corermrinrirenens Two Ledgemont LLC 95 Hayden Mezz Owner LLC Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... Neoone
0000 |Factory Mutual Insurance Company & its Affiliates... 00000... |46-0627887.. | ......cccccc. | cererreres [ corerrrrirnirenens 95 Hayden LLC........ovvrninereresereeeseeieenins FMRE Holdings LLC........covvvevreierieirercieininne Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... Neooonee
0000 |Factory Mutual Insurance Company & its Affiliates... 00000... |46-0639741.. | .....cccoooee | cererveis [ corervrirnrenns 95 Hayden Lender LLC FMRE Holdings LLC Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... Neoooe
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [46-0655775.. | .....coove | ververernes | corervervienneenns 95 Hayden Mezz Owner LLC FMRE Holdings LLC Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [46-0644539.. | .......cccc. | corvevres [ eorvirerrieinnns 95 Hayden Mezz Lender LLC..........cccocvenienricinnns DE....... NIA.......... FMRE Holdings LLC........cccoovririrreicercins Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [46-1609795.. | .......cccoe | coerevrres [ eevirirririnnnns 3460 Preston Ridge, LLC.........cccccvvveeirieneeeiennns DE........... NIA........... FMRE Holdings LLC Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [46-1737956.. | .....ccccees | corerreens | erverrrrerenrennns 1301 ABWOOA LLC.....ooeiieieiceie e FMRE Holdings LLC Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N.......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [38-3942900.. | .....ccccoe | crrerreens | errervrrereriennns 81T WYMaN LLC.......oviiireiereereeee e FMRE Holdings LLC.........ccovvereiiirieiieireieiiennes Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N.......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [30-0871090.. | .....cocev | vrrerreens | errerrrrereireinns Hobbs Solar 1 LLC FMRE Holdings LLC Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N.......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [38-3982389.. | .....ccccos | vererreens | erverrrrereirinnns Hobbs Solar 2 LLC FMRE Holdings LLC Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N.......
0000 |Factory Mutual Insurance Company & its Affiliates... |00000... | 32-0486346.. | ......cccc. | cererrer [corereririrennns Hobbs Solar 3 LLC FMRE Holdings LLC Ownership ...100.000 |Factory Mutual Insurance Company........ | ..... Neooone
0000 |Factory Mutual Insurance Company & its Affiliates... | 00000... |.... ..|FM Asia Holdings Pte. Ltd.. ..|SGP. .| FMRE Holdings LLC.. .. | Ownership.. ...100.000 |Factory Mutual Insurance Company. N..
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [30-0939299.. | ....ccccovs | vervrernes | eorerrervierreinns Green Street Plaza LLC.........cccovvvvvercerennenncnennes DE....cccoe.u. FMRE Holdings LLC Ownership ...100.000 |Factory Mutual Insurance Company........ | ..... N......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... [35-2566166.. | .......cccc. | coeerrres [ corrrrrrrreirnnnns Hobbs Solar 4 LLC.........cccovverierenieereeereieie DE....... FMRE Holdings LLC........ccocoviirirerieeircinns Ownership ...100.000 |Factory Mutual Insurance Company........ | ..... N......
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... |.... ..|FM Engineering Egypt LLC . |EGY . | FM Engineering International Limted. .. | Ownership......... | ...100.000 |Factory Mutual Insurance Company. N..
0000 | Factory Mutual Insurance Company & its Affiliates... | 00000... {30-0965702.. | .......cccoe | oerevires [ ervirrrrrrinnnns 343 Winter Bldg LLC......c.coveviecerecsceeae DE...... FMRE Holdings LLC........cccocoirirnrrnieercis Ownership......... ...100.000 |Factory Mutual Insurance Company........ | ..... N.......
Aster Explanation
| 1 | Pool Participants: Factory Mutual Insurance Company (86%), Affiliated FM Insurance Company (12%), and Appalachian Insurance Company (2%).




Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
R =R ISURTRU T 67,261,677 | oo 35,532,140
2. AlIEA INES...e.eoeeeeceeeeeeeee et ses st saes s essssssssssssssssssnsaens | eevsessessesessssnsanes 47,239,371 | oo (2,925,912)
3. Farmowners MUIIPIE PENl...........cccvuevevciieieceseteee e sesissnes | eresissesses e sese s ssse e
4. Homeowners multiple peril... ...500,882
5. Commercial multiple peril..... 19,778,092
B. MOMQJAGE QUAIANY.......o.veieeerceeiiceeee ettt ettt ssessns | stsssessessssssessessensssssessansssssses
8. Ocean marine....... ....5,082,877
9. Inland marine........ ..45932,438
10. Financial guaranty........c.cocoeeveereernincenee
11.1. Medical professional liability - occurrence....
11.2. Medical professional liability - claims-made..

. Earthquake
. Group accident and health...........c..cocoerrirnn s
. Credit accident and health....
. Other accident and health.
. Workers' compensation

, 19.2 Private passenger auto liability

o WAITANEY .ottt
. Reinsurance-nonproportional assumed property..
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of buSINESS...........ccccvevevereieiieicrisinns
1 TORAIS e

Other liability-0CCUITENCE.........cvuveeereeiieeere et eesneees
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence
Products liability-Claims made.............cceveirrireieeeeee s

: Sum. of remaining write-ins for Line 34 from overflow page.........c..cc.cco....
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......cccecereererrerirsrsririsrienens

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril.

. Earthquake........cccoooeveevenieec,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

. International..
L Warranty.....cooceceecee s
. Reinsurance-nonproportional assumed property..
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business.

. FIN@NCIal QUATANEY.........cuivieicicisce et

Medical professional liability - OCCUITENCE............cccvuivriieieieirieeese s
Medical professional liability - claims made..

Other liability-occurrence..
Other liability-claims made....
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability..........

. Auto physical AMAGE..........cccveiirieiice e
. AIRCTaft (Al PEIIIS)......cvvveceeiices et

52,137,754
..... .37,906,579

....52,137,754

....50,768,678

152,202,566

3498: Sum. of remaining write-ins for Line 34 from overflow page...........cccooeoveereverrirerennens ................................................. . 0 B . 0 X
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34).......couiruuiriiiiiiiniiisiiisiisisssssssisssssssssens | sesssssssssssssssssssssssssssssssssssssnssnens 0 [ o 0
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Statement for March 31,

at7oine AFFILIATED FM INSURANCE COMPANY

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

PART 3 (000 omitted)

1 2 3 4 5 6 7 8 9 10 1 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2017 2017 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2017 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols. 7+8+09) minus Col. 1) minus Col. 2) (Cols. 11+ 12)
1. 2014 + Priof.....ce. | oo, 31,972 | e 142,242 | oo 174,214 | oo YT NS [FOORORN 7575 | covieeieiieneeeen 10,365 [ | e 140,593 | ..o, 150,958 |..oooovcereeeeeen(14,032) | oo (1,649)
2. 2015, s [, 27,283 | oo, 13,036 | oo 40,319 | oo 10,506 | .ovooveeveresiecieresiesiieiins | cvveerieresiesisniens 10,506 | covvovrereriians 14,199 | oo | ceveerissiesissiisins 12,287 | e, 26,486 | ..o VYL I (749) oo (3,327)
3. Subtotals
2015+ Prior. ... | cooveeviiecriiicinnas 59,255 | i 155,278 | ..o 214,533 | oo 18,081 | oo [ 18,081 | oo 24564 | oo, (O 152,880 | ..oooverienna 177 444
4. 2016 | e 362,220 | oo 67,168 | ..o 429,388 | ..o 116,482 | .vvveeeiceecceiiieies | e 116,482 | ..o 239,145 | | e 64,464 | ..o 303,609
5. Subtotals
2016 + Prior........ | coooeeervereriana. 421475 | e 222,446 | ..o, 643,921 | oo 134,563 | oo (1) I 134,563 | oo, 263,709 | oo 0
6. 2017 e [ D0, ST IS .0 ST I .0 SO P DS S [P 17,898 | oo 17,898 | ..o, DS S [ 90,700 | oo 4611 | oo 95,311 | D, 0 SN .0 N PO XXX oo
7. TotalS...ceeeees | v 421475 | oo 222,446 | ..o 643,921 | oo 134,563 | oo 17,898 | oo 152,461 | ..o 263,709 | oo 90,700 | vooeeverirererne 221,955 | oo 576,364 |...ccoeoervrernnn (23,203) | ..ocveeererererine (5,102) | ..o (28,305)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line7 Line 7
Policyholders | .covccveveneee 1,618,652
1 e (5.505)% | 2. ceovvrrennn. (2.294)% | 3. ovvrrennne (4.396)%

Col. 13, Line 7

Line 8

4 (1.749)%




Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Explanation:
1. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

> ow N

The data for this supplement is not required to be filed.

Bar Code:

AR AR AR TR AL o
*1 00142 0174 900UO0O0O0 1T =*
AR ATRAC O AR TR AR
*1 00142 017455400001
AR O A AL AL o
*1 00142 017 3 6500001 *
AR IR ATRAC OO AR AR AO
*1 0014201750540 U00O0 1 =

Q15

Response

NO

NO

NO

NO




Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

Stat

1
Current
ement Date

2
December 31,
Prior Year

2904.

2997. Summary of remaining write-ins for Line 29

Additional Write-ins for Liabilities:

Stat

Current
ement Date

2
December 31,
Prior Year

3204.

3297. Summary of remaining write-ins for Line 32

Additional Write-ins for Statement of Income:

Current Year
to Date

Prior Year
to Date

3
Prior Year Ended
December 31

Additional Write-ins for Schedule T:

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
2 3 4 5 6 7
Active Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. Status to Date to Date to Date to Date to Date to Date

58004. TWN CHINA - TAIWAN.............. | ..... XXX.

58005. COL COLOMBIA....... LXXX

58006. DEU GERMANY.... LXXX

58007. HKG HONG KONG LXXX

58008. JPN JAPAN........... LXXX

58009.

58010.

58011.

58012.

58013.

58014.
58015.
58016.
58017.
58018.
58019.
58997.

SPAIN
SWITZERLAND................
THAILAND

UNITED KINGDOM..........
Summary of remaining write-
ins for Line 58 from overflow.......

Q16




Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ook w

-
o o

Book/adjusted carrying value, December 31 Of PriOr YEAT. ..ot ssessssssssssssssssnens
Cost of acquired:

2.1 Actual cost at time of aCQUISIION..........rverereriirnrreeeeese e
2.2 Additional investment made after acquisition.............ccccccveeeviericiriinnnnns
Current year change in enCUMbBIaNCES...........coveeverrerineneereisneseeseereeeeseeens
Total gain (I0SS) ON AISPOSAIS........c.cviviiiiecteiiriieiiee ettt bbbttt bbb s st s bbb s st s s s b st ssnseaas
Deduct amounts received on disposals.............ccovreereerenenennee.
Total foreign exchange change in book/adjusted carrying value.......
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation............c.cceveeveiecreeiieienicee e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted amOUNtS..........c.cciurrereieinenieessese s
Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of PHOT YEar..........o.ocrerieneereineeneereeneereeeneeneens
Cost of acquired:

2.1 Actual cost at time Of ACQUISIHION.............c.cviveieciciciie ettt bt
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............cccccvveevcviciieccecsie e
ACCrUAl Of AISCOUNL. .....covoeririi s \
Unrealized valuation increase (decrease).
Total gain (loss) on disposals............
Deduct amounts received on diSPOSAlS...........ccccerevevieeriieieieisesee e

Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment recognized....
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Total valuation @llOWaNCE............cueimreriierreeree e

Subtotal (Line 11 plus Line 12)......

Deduct total nONadmitted @MOUNES..........c.eiiiiieii e
Statement value at end of current period (Line 13 MINUS LINE 14).......ciiiiiiiiiisiesesie ettt es s snsaaneas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

® N o ok w

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PHOT YEAT.........ccciueieieiiirieie et nans
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquUISItion..............cc.evveerrenienrereerninny
Capitalized deferred interest and other...........c.ccovvevrieericiieieccsseenn
Accrual of diSCOUNL..........covveveeiereicieicceeee e P
Unrealized valuation increase (decrease)
Total gain (loss) on disposals

Deduct amounts reCeIVEA ON GISPOSAIS...........vuevieiriiiieieieiieiie sttt sttt
Deduct amortization of premium and dePreCiation..............c.ecerurererrireriireire ettt enee
Total foreign exchange change in book/adjusted Carrying VAIUE...........ccovuiieireieiniinieieiessee et
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5+6-7-8+9-10)........ccccceviireriicrinieeieee e
Deduct total nonadmitted @mOUNtS.............ccccevevevriieieicee e

Statement value at end of current period (Line 11 minus Line 12)

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ok =

©

Book/adjusted carrying value of bonds and stocks, December 31 of prior year.
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM............cceiiiciieie ettt bbb naes
Total foreign exchange change in book/adjusted Carrying VAIUE............cc.cccveveevcieenesieee et
Deduct current year's other-than-temporary impairment reCOgNIZEA..........cceveveerieeieieiseie e

. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)...........cccovvererrerrereeerieriesse e
. Deduct total Nonadmitted @MOUNLS...........cc.cvueieiciiieie ettt nes
. Statement value at end of current period (Ling 10 MINUS LINE 11).....ov i sessns s ssssssssnsssesns

2,454,030,210
226,694,571
337,013
...32,953 477
34,539,843
253,147,371
..................................... 1,752,630

...2,214,945,730
726,964,065
915,817
....91,897,849
.......... 9,424,312
574,613,637
..................................... 6,749,920

.......... 8,754,006

...2,454,030,210




Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2

1 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 ()-eucvurereeeeeeeseiseesneteeeee sttt ee sttt entnsnnns | soesissessssessesssens 1,243,202,528 | ...covvevvreeiinns 147,248,396 | ...ovoveeiccinns 127,328,747 | oo (9,041,026) | ...covvverieirnenne 1,254,0871,157 | oo etecieieeessenes | reeseesestsee et ess et ess st sessens | feesessessessassneans 1,243,202,528
NAIC 2 ()-1uvvererereeeirerieeiseie sttt sensents | sesestasesessessessasiaees 150,457,664 | .....ocoevrerrirriieenne 16,207,880 | ..coovvreeiecreieines 11,002,354 | oo 7,089,037 | oo 182,752,227 | coooeeeeeeeicireeeeieeiseieiessesiseins | seesssisesesssssssse e ssessesessessenes | estsessesessesssssasians 150,457,664
NAIC 3 ()-11 vttt ssssenes | feeesessesisei s TA9,89T | oot | et | e 1,323,522 | oo 2,073,213 | oot | e | e 749,691
NAIC 4 ()-eevurervereeieiseessseeeseesessesssssssssessssssssssssessessssssessessessssssessesssssnsss | sesessssssessasssnsssssessassasssnssnssasssnsns | sessasssessessasssnssessessasssnssessessasssnes | stessusssessessasssnssnssessanssnssessassansans | sesesssnssnssasssssnssnssessasssnssessansnsns | fessassssssessosssssnssnssessanssnssnssnes 0 [ eererieereresese st sesessessssses | srtenssee sttt | sestens ettt ettt nes
INAIC 5 ()- 11 vrereerrenreseesresseeseesesessessssssessessessssesessessessssssessessasssnsssssesssssnsss | sesesssessessasssssssssessasssssessessassnsns | £esssssessessassssssessessasssnssessnssasssnes | ssessussssssnsssssnssessessanssnssessassansnne | sesesssnssessasssssnssessessasssnssessassnsns | fessassssssessssssssnnssessassnssessnssnes 0 U OO OO T O oTTOTTT

20ISO

TOtAl BONAS. ... s | eosensesenssensesenees 1,394,409,883 | ....ccooovvrrrirrirninens 163,456,276 | ....ooooveivrrnirinns 138,331,101 | oo (628,467) | ...ovovvreiriinnns 1,418,906,591 | ..vooivviireininieenriesieneninas 0 | s [\ [ 1,394,409,883

PREFERRED STOCK

NAIC Tttt bbbttt | Shbes bbb bbbt | SeReee bRt R n s | Seeb bbbttt bbbt | ettt | st 0 [ v | et | et

NAIC 2.tk | chses bbbttt | Sehe e R iRt R et n s | ehebeneb bbbtk ekttt | ettt | enb e 0 [ et | e | eesi e
10, NAIC 3ot bbbt | 1t eb st b bbbt | eeR bRttt | eeeE Rkt | Seeeb R | etk iR 0 [ erererereemieresee s snsrens | ettt nes | e s
T1 NAIC 4ttt | e bRk R e | R st | et | Sereb R | Seebe e 0 [ e | et enes | e
12, NAIC Bt | tes skt | ees bR | eeeb iRt | seees R | sees e 0 [ [ et | e s
13 INAIC Bttt bbbkt b s | eeb bbbttt | HfeeE bRt Rt n bR enbs | HhteeR R R R R R R R n R | ek e eeE bbb bbbt | seeb e 0 | | seeeeseees et | serss et
14, Total Preferred SOCK..........coouiriiiiciccieecceeece s | e 0 [ 0 [ 0 | 0 [ 0 [ 0 | 0 | 0
15, Total Bonds and Preferred StOCK..........ocwrrimrermiinsisnirississenesnnneens | seveesssesssssessseenns 1,394,409,883 | ....cccovvrrrnirirnnnens 163,456,276 | ....oooovreivrrririin 138,331,101 | oo (628,467) | ..o 1,418,906,591 | ..voouivviereriniinresnrienieninns 0 | e s [\ [ 1,394,409,883

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....21,539,379; NAIC 25§.......... 0; NAIC3S..... 0; NAIC4S...... 0; NAIC5S.......... 0; NAICBS.......... 0.




Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted i Act3ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......coririeersreees | et 134,919,401 |..oovvvvrieene D0, SR PPN 134,890,627 |.....ocoovvrirriniirririnnins 234164 | ..o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHIOT YEAI.........cuririierirriniirsiseieeise ettt ssesssnssnsss | stsessssssssssssessesssssessassanes 134,671,144 | oo 39,309,005
2. Cost of short-term iNVESIMENES ACUITEM...........cciviieiiiiie ettt sttt snts | ebbessebsbesses b st ss st bensenae 234,164 | oo 100,243,889
3. ACCIUAL Of BISCOUNL.......veveviveceesenieees et s st | 26sseR e en s nenes | eeessesssnes s s st 345,569
4. Unrealized valuation iNCrEASE (AECIEASE).........uiuiirrireieieiseie ettt bbbttt s s s st ntessesentes | sbessessesastessessess s s s st st entensenas 14,093 | oo 14,681
5. TOtal GaiN (I0SS) ON GISPOSAIS. .....cuurvvererireirrieriseiseisssteeesssssssesss s ssessess st se st s ss st s s s s st s st stessanssnsss | £eesuessessasssessessasssnssessansansessassanssnssassans | nessessssssssessasssnssnssansnssessessensessessnsanes
6. Deduct consideration reCeIVEA ON QISPOSAIS...........ciuiiereiiiiieieieieissie ettt ss st b ettt bss st st sas | ebsesssastes e s s tesses e sn s ssessessesentesessntense | sesessesssssssassessessntentes e s s senes 5,242,000
7. Deduct amOrtization Of PrEMIUML........cvverrurereerieieessseseessesesse e ssess s ssesssssses st es st ens e ss st ens e sses s st e s e st st snsessessanss | ressessessosssnssessasssnssnssasssnssessessasssnssessans | nessesssssnssessnsssnssnssanssnssessensnsnnssessnsanes
8. Total foreign exchange change in book/adjUStEA CATYING VAIUE............ccviuivviiiiiieieiescesieis ettt bseies | estessebssssssessessss st essessesess s s sssessessess | s1essesassessesssssnsessessessnsesses e st es e bsesnsns
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........cuueuieieriirieireirsee et sees | rseessssssesesssssessesssssseesesssssssesssssnssnsessnes | sressssassossessssssssssessessnsassessssssssssssssssssne
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........cccecviireriieriiererieereiiieesseens | vveeiesesesesesess s 134,919,401 | oo 134,671,144
11. Deduct total NONAAMItIEA BMOUNTS...........cuuiiiiieiirecirecireeieee ettt bbbt | Se8b s Rt Rt sttt ettt ns s | feedssee s sttt
12. Statement value at end of current period (Line 10 MINUS LINE 11)........ccoeiiiiiieiiieiieeiceieeesieceescteseseies et esaessnes | aevessesessesesssesssssssssssssenas 134,919,401 | .o, 134,671,144

QsIo03




Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB-Pt.C-Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDETr 31 Of PHOM YEAI..........vuurvrrirereienrirrisnirssesissssssssessessssssessesssssssssssessans | sesmssessssssesssssssssssssssssssssessanssnssens 949,539 | v 3,947,578
2. Cost of cash €qUIVAIENTS CGUITEM.............c.rvivireieeiciceeie ettt snes | ersessesssssssessesesessensesae s sessnens 26,779,523 | oo 66,529,068
3. ACCIUAN OF QISCOUNL.........eecececeeeeeee ettt sttt sttt ss s s s nssaetessstesennanssnsntessssensnanes | 2evessesesnsssssinastasaststesnanssssnsasansneens 10,224 | oo 11,961
4. Unrealized valuation INCIEASE (AECTEASE)..........ururerrerereuseeereereeseesressresesssssseesessesssessesseesssssessessesssessessessssssessases | £esssessessessassssssessssssssessasssessessassassssssessassnne | eessessessssssssessssssssessessasssessessesssssnsssssnsans
5. Total Gain (I0SS) ON QISPOSAIS........ccuuruureririeeereireeireiseisestsetseesssssee et ss s sse s bt ettt st et bsessans | sesessastssessastas s e st en b e bsess s s bsessentnean (203) | cvoveereiceee s (10,715)
6. Deduct consideration received on diSPOSAIS...........cureierereneereereineineieieesseeseessisessssesssesessesssssesssssssesssssens | sessessssssesssssssssssesseessesesseesnesss0y 199,704 | ittt 69,528,353
7. Deduct amOrtiZation OF PIEIMIUM. ..ot es sttt ss sttt s st ssenbanens | £2esbseesesseebee s e s s eebee b e b s e e s e b e b e s s s b et e sbesbentns | £huebseeseetasbes e s b eeb e b s b e bt s s bbb n b st
8. Total foreign exchange change in DOOK/ adUSEA CAMTYING VAIUE...........oviuuriuieiereieceneereiie et etseeeessssssens | coesteesessessssesessess st sessessesssesessesbens e ssestantns | £hetsessessastsesestess e s e st es st s sttt n b st e
9. Deduct current year's other-than-temporary impairment FTECOGNIZED. ...........cvueiueiiuiiieieie ettty | tssssessssstessesssssss s ssesssssssessessssessesssssssenss | sosssssessesssssssessetssbessesse b et st ess st entenesntnes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-748-9)..........ccurrunrurrinrirrinirrineiinins | cereeireteeseeseseseee st ssesseseees 21,539,379 | oo 949,539
11. Deduct total NONAdMItEA BMOUNLS.............ciuuiieiiiiiriiiiiierie sttt | eEE bbb bbbttt | sebbnesbses bbbt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....c.iueiiiiiiiieieieiicisiisiessiesiesies e ssssssssessesnes | esesssessssssssssessesssssssssesssssssaneas 21,539,379 | oo 949,539

QsI08




Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

QEO01, QE02, QE03
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Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. Government
912828 2A 7 |U S TREASURY .. | 02/14/2017........| BARCLAYS ..2,744,063 3,000,000 1
912828 K7 4 |UNITED STATES TREAS .. | 03/08/2017. MORGAN STANLEY.... ..3,840,000 .4,000,000 4,862 |1
912828 P4 6 |U S TREASURY 0172512017 ........ | VARIOUS......oooiiieice e ..8,148,975 28,750,000 | ..o 61,909 | 1.
912828 U2 4 |US TREASURY N/B 01/18/2017........ | CITIGROUP.........cocevrerirrinen. ..5,803,594 ..6,000,000 21,547 |1
912828 V9 8 |UNITED STATES TREAS ..| 03/01/2017. VARIOUS .4,409,824 ..4,500,000 2,890 (1
912828 W4 8 |UNITED STATES TREAS . 102/28/2017........ | BARCLAYS.....coooviirniiririnnissirininines coen2,990,508 3,000,000 173 |1
0599999, TOtal - BONAS = U.S. GOVEIMIMENL. ... cvoieiiuisitteis st ses s ssses e ss st 8 ehis f4seEseEseEEoeE e EeEE Rt S8R EE SR 088 R E S8 £E SRR £EEEEE L E LR EE o80SR e E R L8 E L8R E e en bbb ee fheth e b enb e entsem ettt st ente | onbsnesenssenssns s ensnes 27,936,964 [ ..o 29,250,000 91,381 XXX
Bonds - All Other Government
135087 D3 5 | CANADA GOVT......ccovvvvrrvinnee 02/03/2017........ VARIOUS.......oooiiiiieee ittt nasenes | essenesess e bssss et bnnsens | eorebaessstss st nes 1,660,230 | oo 1,540,000 | ..o 7,973 [1FE..iiiicii
135087 D9 2 | CANADA GOVT.....cocrvvvrereenee 01/18/2017........ | WOOD GUNDY 864,705 850,000 5,030 [1FE
135087  E6 7 | CANADA GOVERNMENT .....ooivimiiiiiiiiieieniisiseiiesissstessesissssssssssessessessssssnnss | covssessanneons 02/23/2017........ | NATL FINANCIAL SERV.. 887,004 900,000 3,292 [1FE
135087  F2 5 | CANADA GOVT.....cocvvvvrivinnee 02/08/2017........ VARIOUS.......oooiiieiieee e sssenes | esbanesesseesssss e s sess e ess e ess e nennsens | eeressessessesssesesseeseesseneenes 3,450,458 | ..o 3,486,000
135087  F3 3 | CANADA GOVERNMENT. [ 011912017 ..o [NBCS SEC.....oiiiieiieitis st bnns | eebebesss b st s bbbt | enbees st 21,355,384 | ..o 21,475,000
135087  F5 8 | CANADA GOVERNMENT. .1 02/03/2017........ | NATL FINANCIAL SERV............. 418,413 425,000
135087 G4 0 | CANADA GOVT.....coovvvvrineenee 02/23/2017........ VARIOUS.......ooiiiiete ettt | etbates st bbbt nntens | eerebiesbte e en b 9,616,965 | ..o 9,664,000
135087 YR 9 | CANADA GOVT......cocoovrernnnne 01/19/2017........ 323,786 303,000 1,650
135087  YZ 1 | CANADA GOVERNMENT. ..ottt esssssesessssessssnenens | aeiessessnnins 011712017 ..ot [VARIOUS.....cooiici et nsines | srestseseessese st es bbbt snsrenias | eebsresensessens e ensessenes 4,257,633 | oo 3,925,000
135087  ZJ 6 | CANADA GOVT.....oocvvvvrinienne 01/19/2017........ NATL FINANCIAL SERV......otiriiiiiriririeisissiersssssesssssssssesssisssesssesssssssssessans | shosesessssssssessssssssesssessessssssessesssssesss | sesosssosssessissessessssssessssnes 1,089,910 | oo 1,000,000
74814Z  ER 0 |PROVINCE OF QUEBEC.......cciiiiiiiiiiiiiisiinnisisiissisesssnsssessns s senssnsssesenssnssssenss | onssssssnsnene 02/23/2017........ NATL FINANCIAL SERV......itiiiiiiiiiiiiininiisniisisnissiensssss s ssssenssnsssssensens | sosmssessssssssessosssnssenssesssnssnssesssssnssenses | sossmssesssessomsssssessnssensensenes 1,239,780 1,200,000

1099999. Total - Bonds - All Other Government.

..... 45,164,268

....44,768,000

Bonds - U.S. States, Territories and P

13063C  4Q 0 |CALIFORNIA ST ..| 01/26/2017........| GOLDMAN SACHS 1,178,740 21,000,000 | oo 12,222 | 1FE...oivirviviers
13063C  5Y 2 |CALIFORNIA ST .| 03/08/2017........ | CITIGROUP v 1,771,890 ..1,500,000 1FE

882723 5Y 1 | TEXAS STATE. ..ot senissss st senssns e enssnnssssenssensnnss | sonsesensensanes 01/06/2017........ CIT GROUP... it | chsne s sns e sttt | eerssesensenssnssensens e sensnnses 1,839,465 | oo 1,500,000 6,417 [1FE

1799999. Total - BONdS - U.S. States, TEITHOMES & POSSESSIONS............c.oivivirereiieeteieeitetetieetetetesaetetieie ovaetetesseaesesessesesessesesesassesesassesesesessssesassesesesassssesssesesessssesesaesssesessssesessessessssesesessessesassetesseesssessssetetesassssessnsetesasnsss  esesessssesasssssesessssesasansssesessssesasnsssens | cresesisetesesssesasseesesssesesant 4,790,005 | coooviviieeeeee 4,000,000 18,639 XXX oo,

Bonds - U.S. Special R e and Special A

64577B  KQ 6 |NEW JERSEY ECONOMIC DEV AUTH........... 03/21/2017........ JEFFERIES & CO....ccooiiriicieieeiseee e 635,628 600,000 8,250 |2FE

71883R  PA 5 |PHOENIX AZ CIVIC IMPT CORP WTR SYS REV......ceoviieirerirsinsieiseisisssssienines 01/04/2017........ | MORGAN STANLEY.... ..1,825,905 ..1,500,000 1FE

89602N  7F 5 | TRIBOROUGH NY BRIDGE & TUNNEL AUTH.......oviiiiininensnsisnenes 01/13/2017........ | GOLDMAN SACHS coveee 1,229,240 ..1,000,000 1FE

3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. .. ... uuiuuririrsirsrssteiersstetsstsiars | eeteesssteeeessseesessseeee8 e o8 oe8 e 4888084888 E8 1084814088148 8484084481 H L8840 £ 448408484 E 8L E 48 E 8 E o084 E 88 b 08 b eebsehe | ehseebatEenseeb e et b s bt en bt entennnnss | sbebssnssssens st st enes 3,690,773 | coovveeeeeeeeeen 3,100,000 8,250 XXX.oooveivane

Bonds - Industrial and Miscell

02587A  AJ 3 | AMERICAN EXPRESS CREDIT ACCT CMO........coumiiririiierineiinieieriseeesissssesenene 02/13/2017........ RBC CAP.....ottite ittt sbaee | Shetes bbbt bbb | eebeneb ettt 3,999,056 | ..ooveuereiiecirenierierieena 4,000,000 1FE

05522R  CW 6 | BANK OF AMERICA CREDIT CARD TRUST... 03/23/2017........ | BANK AMERICA MERRILL .4,998,562 5,000,000 1FE

10112R AY 0 [BOSTON PPTYSLTD PAR... .| 02/16/2017. MORGAN STANLEY.... ..1,384,680 ..1,500,000

14041N  FM 8 | CAPITAL ONE MULTI-ASSET EXECUTION TRUST........ccovvvrvrrnecn 03/20/2017........ | WELLS FARGO ceernen.5,997,305 ..6,000,000 1FE

15189X AR 9 |CENTERPOINT ENER RESOURCES......... 01/09/2017 ..ot [MIZUHO.....c et nss e | crestesasss s bbb snesenias | sebenesessessess e essenes 1,366,008 ..1,375,000 1FE

20030N  BX 8 |COMCAST CORP .| 01/05/2017. WELLS FARGO 998,090 ..1,000,000 1FE

26884A  BF 9 |ERP OPER LTD PARTNER 02/16/2017 ... [USBCORP......ouviiriirciiiieiesisisiss e ess bt sss s ss st snsnnss | sresssssssssssssessesssssessesssssessenssssssssensas | sesssssessssssnsssssesssssessessanes 1,411,410 21,500,000 | oo 15,438 |1FE....ocvvivirirerines
38141G VU 5 | GOLDMAN SACHS GROUP. 01/30/2017........ |BARCLAYS.. ..3,581,907 ..3,604,000 25,491 | 1FE

501044 DE 8 |KROGER CO 02/16/2017........ | BARCLAYS.. . v 1,154,475 21,250,000 | oo 12,790 | 2FE.....ccvvvviiriiirines
58013M EY 6 |MCDONALDS CORPMED T. 02/23/2017........ MORGAN STANLEY ..ottt ssssssssesssesssses | sostesessssesssesssssnssesssesisssssssessssssssesins | seseresesssessnnssessessesssessessenes 1,633,795 | oo 1,500,000 | ..o 4317 | 2FE..oicce
617446 8D 4 |MORGAN STANLEY. 0173172017 ..o [RBC DEXIA. ...ttt bbbt | frentebess bbbt s bbb | etbesesesb bbb 2,537,518 2,538,000 1FE

907818  EH 7 |UNION PAC CORP.........ovtiieiiiireiiniisississisisseis s essssssssessssssssssssessesssnsns | sessessessnes 02/27/2017........ | MORGAN STANLEY. 982,510 | vvvevecieierieieeeiesieeins 1,000,000 76 |1FE

91159H  HP 8 | U S BANCORP MTNS BK......oiiiiiiiiieiiicieieieiseieeiesisisesisssessesiesesssssessessssssenes. | avsessessnsine 01/19/2017........ USBCORP......ooiiiiieirerisitiesis sttt ninns | fotisessess et es bbb | oebenesenb ettt 3,144,582 | oo 3,150,000 1FE
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Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
931142 DP 5 |WAL-MART STORES INC. 02/15/2017........ USBCORP......ootirieiitireti ittt | Shtesesses st s bbb bbb | eebenes st 1,028,522 | ..o 1,000,000 | ..o 10,908 | 1FE.....ccvvvvirirerine
064151  QE 6 |BANK NOVA SCOTIA. | OUAI2017 o | SCOTIA st nss | Sbsessas s b es s s bbbt nine | erssbessess s nn bbbt 2,228,288 2,250,000 7,268 [1FE....ccocviviirininne
078132 BW 3 |BELL CANADA .. | 02/22/2017. RBC DEXIA.. ..2,585,050 2,588,000 2FE

135962 LB 9 |CIBC [ 01/1772017........ | WOOD GUNDY.....cviiiiiriiiiciiiieresiseiesisisisesiessssssie s ssssssesssenesssnses | soeees 999,800 | ..o 1,000,000 1FE

135962 NQ 4 |CIBC .1 03/16/2017........ ) WEEDEN & CO......coceviirrirriiiriieiieienisee s sssssnnes. | cvnes ..3,498,845 3,500,000 1FE

34527A BT 6 |FORD CREDIT CANADA .. | 02/15/2017. RBC DEXIA.. ..1,059,000 | ..... ..1,059,000 2FE.

448055 AN 3 |HUSKY ENERGY INC ..| 03/07/2017........|W D LATIMER.. b | e ..2,993,520 3,000,000 2FE

70632Z  AH 4 | PEMBINA PIPELINE | 011712017 ... .. _RBC DEXIA. ..o nesnsnes | cvnes 900,000 900,000 2FE.

766910 BB 8 |RIOCAN REIT 0172612017 ... [ VARIOUS....oooiei et sns st sbnenes | aebsbasssasiessss st b st ninnss | boeisesssbsssessessss e ssesssnens 1711844 | o 1,710,000 907 | 2FE

891160 K5 1 | TD BANK ..ottt | coenisesseniees 03/20/2017........ | T D SECURITIES.......oiiiiiiiiniieeiseieiesieississiesissssesess s sssissesesssssnes | cresssesssssssssesisssssssessessnsssssesisssssssesies | seseresesssessnssessessssesessessenes 2,750,000 | ..o 2,750,000 1FE

25156P  AY 9 | DEUTSCHE TELEKOM INT FIN.....oiiiiiioiiniiisisisenssneserssnis s enssnesenssssseses D 01/09/2017........ [MORGAN STANLEY......oiitiiuiiuiiiiiminiisteensssiesssmesersnsssesensssss e s snsssesensenssseses | femsossssssssesessensstesenssssssesenssensensssssensns | snsssesessssssenssessesssesenssnsses 2,249,888 2,250,000 2FE.

3899999. Total - Bonds - INAUSHTIAl AN IMISCEIINEOUS. ... .....viiieiieiiieii itttk e4eesebs s8££ 8808840888088 0808088800080 E e e0 4heed s bbbttt | onbnssenssnbisns s ensnes 55,004,655 [ ..o 55,424,000 98,393 XXX
8399997, TOtal - BONMS = P 3.ttt eE e eeE e ffoEEeeE e E R EEE LR EEE LR E SRR E e E R L E SRR E R E LA E LR f LR fhneeri et 136,676,755 | oo 136,542,000 295,464 XXX e
8399999, TOAl = BOMAS. ...ttt sersess ettt 1888888k 18£8 80480k eE1 £1 o0k eE e oL LR L8 oL L £E oL E LR E £ Ef LR LR 4L R R L L E L E LR LR £EE L oL E L E R b et fhnben ettt s 136,676,755 | cooovvvvririeieisireinnins 136,542,000 295,464 XXX i

Common Stocks - Industrial and Miscell

009717 10 1 | AKAMAI TECHNOLOGIES........coortieriiirceiniiiiesisieiiesiesesiseiessesssssesssssssssenisessssssens | eseessessnsens 03/07/2017........ VARIOUS.......ooiiriiieiitireeistietssis st .75,000.000 [ .o 4,811,625 XXX u

022098 10 3 |ALTRIA GROUP INC.. 02/01/2017.....c.. [VARIOUS......oviriiieiiicsirisiesisesi e sseesienes .90,000.000 ..6,349,353 XXX L

053332 10 2 |AUTOZONE INC 03/07/2017 ..o [ BONY ittt | etesessesisssensessene s 2,000.000 ..1,428,646 XXX L

09253U 10 8 | BLACKSTONE GROUP L P....covoirrirriiiciriisissieisssssissienssssssessssissssssssssssenssnsns | avssseessnnsnes 03/09/2017. .70,000.000 | ..o 2,006,340 XXX |

30303M 10 2 |FACEBOOK INC. 02/02/2017. .15,000.000 ..1,965,069 XXX |

31428X 10 6 |FEDEX CORP 03/24/2017. .10,000.000 ..1,894,109 XXX |

717081 10 3 |PFIZERINC.. 01/17/2017. 100,000.000 | ..ooovvvvreririeieirieiiiis 3,194,140 XXX |

723787 10 7 |PIONEER NATURAL RES 03/20/2017........ [VARIOUS......cooovmiiiriiierieireeeisiesieie et .60,000.000 ....11,153,245 XXX L

74005P 10 4 |PRAXAIRINC............... 03/09/2017. .20,000.000 2,339,068 XXX |

872540 10 9 | TUIX COMPANIES INC 03/21/2017........ [VARIOUS.....coooiiiiierereeecreeiere et .60,000.000 | ..oooveoerereeeeiena 4,658,614 XXX L

907818 10 8 |UNION PAC CORP .. | 03/21/2017. .20,000.000 ..2,066,170 XXX |

913017 10 9 |UNITED TECHNOLOGIES CORP. .| 01/25/2017. .18,000.000 ..1,985,195 XXX |

92826C 83 9 | VISAINC . ...ttt | anieeerienis 02/07/2017. 40,000.000 | oo 3,429,764 XXX L

94106B 10 1 | WASTE CONNECTIONS INC 01/04/12017 ... [RBC DEXIA......cooiieiiiieieiieiesisissiesis s nsssssssenssssssssessnnss | svessessssssessonsnes 490.000 52,620 XXX |

G48833 10 0 | WEATHERFORD INTERNATIONAL........cccvvrrrrrirene 03/07/2017........ 700,000.000 | cooveovereererieieniereeieeeenes 4,056,040 XXX L

008916 10 8 [AGRIUM INC ..ottt snnes | esssessnnsnnens 0201412017 ... [VARIOUS.....coomiiiiicieiceissesisis st ensnines | ntisessesssssesss st 1,393.000 | oo 193,553 XXX L

29250N 10 5 |ENBRIDGE INC... 02/14/2017. VARIOUS ...ttt ss s ssassenaes | evesssssssssssssssessessssssssssnes 4,072.000 229,687 XXX |

33767E 10 3 [FIRSTSERVICE CORP.........ooriieiiiiiiniitieniseieisrie ettt A, 02/10/2017.....c.. [RBC DEXIA......coiiiieiiieineiereiiciesiei st nsssisssesinsins | sesinsins 81.000 | covvveeeererirereeeeie s 5,588 XXX L

56501R 10 6 | MANULIFE FINANCIAL CORP. o [ 02/16/2017 ... |[RBC DEXIA. ..ottt ssss s sssssssssesssssnes | stsssssssssessnsssssesssesssnsenes 1,083.000 | oo 27,020 XXX |

73927C 10 0 | POWER FINANCIAL CORP... .| 02/16/2017. FRIEDMAN BILL 766.000 27,344 XXX |

739721 10 8 | PRAIRIESKY ROYALTY [ 12/15/2016........ | T D SECURITIES......coiiiiiireiiiieiinicissieissisiessesssisessssssssessesssssssenssssssenes | sonessssssesssssessesssssassenes 1,695.000 53,223 XXX L

780087 10 2 |ROYAL BK CDA MONTREAL QUE.........cooiiiirniiiieriiineieieissiesississesessennssss s | eveesnniennns 01/30/2017.....c.. [ S SLICORP......ccouiiiiricierriee s sssniens | cesiesssresensessanes 286.000 26,895 XXX L

828336 10 7 | SILVER WHEATON CORP. 02/08/2017. VARIOUS.......ooitiicitie ettt | eebensseseenaess e nsssees 9,444.000 274,950 XXX |

893530 10 7 [ TRANSCANADA CORP......ivtiiriisieiessississsssssssssssssssssssssssssessssssenssssssssssssssesssssensans | ansssesssansaee 01/25/2017 ... [ VARIOUS......cooiiiiiiiiitisisssissssissse s esssss s sssssssesssenssnsssssensansanes | osssessasssssssssssssssssssessasenas 1,864.000 118,603 XXX |

9099999. Total - CommOn StoCkS - INAUSIAl ANA MISCEIANMEOUS......... vttt eis st ens s st e4esssesssessee s ee et eE e 8 E8 48R E£EE 8RR 8 £EE R L E £ EHEE e E L0 R LR 1 £EE R £EEE o0 EEE e E b E e e bR e ne fhetheebeeb e en b s b bt et en e | onbsnesenssensens s eneensnes 52,346,861 XXX 0 XXX v

Common Stocks - Mutual Funds

78464A 74 8 |SPDR OIL & GAS EQUIP & SERV........ccoviiriiriicineseesreeiesinenes 01/30/2017........ BONY......... 700,000.000 | ..o 16,026,960 XXX L

78464A 78 9 | SPDR S&P INSURANCE ETF......ooiiiiiiiiiniistiinisnissisnisssssssnssensnss s sessnsssnsnsssens | onssenssnsnsens 03/21/2017........ BONY......... 250,000.000 | ..o 21,643,995 XXX |

9299999.  Total - COMMON STOCKS = IMULUAI FUNDS.............oevuiveiieiiieiiiicteiteiete ettt ettt ettt sies etsstssesssssessssessessssessessessesssessessesaseessesses e sesses et s s ssessssseseesesses s e ssesses et st esseb s e et esses et et essebses st essessebssensebssssnsessess | ebassessesssssssessessnsssessesssssnsessessesnsessess | evsesssssnssssossessssssssssassesen 37,670,955 XXX 0 XXX oovvrnn,
9799997.  Total - COMMON SOCKS = PA 3. ...tttk ehis f4eeE R s e E R L E oL E R 18R 8 E £ E 8L R EE£EE R R £EE R L E oL R EE L0 SRR SEE R E£EE e Ef £ EE R E e h e eh bR en et fbtheebenb e enbsenen bbbt enee | fonbsnesenssnnssns s ens e ensnes 90,017,816 XXX 0 XXX e




Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)

9799999. Total - Common Stocks

....... 90,017,816 XXX 0 XXX..

9899999. Total - Preferred and Common Stocks

....... 90,017,816 XXX 0

9999999. Total - Bonds, Preferred and Common Stocks

........................................................................................ ..226,694,571 XXX 295,464 XXX

Z2'¥030

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues:.....1.




Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

6030

1 2 3 4 5 6 7 8 9 Change in Book/Adjusted Carrying Value 16 18 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Stock Stated NAIC
ei Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at Gain (Loss) Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date on Disposal During Year Date Indicator (a)
Bonds - U.S. Government
36207K WC 0 |GOVT NATL MTGE ASSN.......cocoonervmrirns .. 03/01/2017.| MORTGAGE PAYDOWN............... 440 440 438 | e B80 | e [ 440 0 6 | 09/15/2029. | 1....ccevvvene
912828 KQ 2 |US TREASURY.. ..101/19/2017. | MORGAN STANLEY......covvvvvrvrirer | errrerrvemnirerinneiens | e 10,926,582 | ..... 10,500,000 10,088,077 | .......10,386,783 | ...oovvvvrrervrnns | rerreeen2y350 | oo | e 2,350 | .o 10,389,132 | ..o | e 537,450 537,450 | ....... 59,349 | 05/15/2019.
912828 LY 4 |USTREASURY.. .| 03/08/2017. | CITIGROUP.........ccovvvurermerirerirneens [ ermeerneeisninerneiiinns | vvenne 3,665,977 | ...... 3,500,000 | ....... 3,401,836 2,001 3,469,425 | ..ovvvvcrrerns | e 196,552 196,552 | ...... 37,200 | 11/15/2019.
912828 SX 9 |USTREASURY...coovvvrrirriireicriesireens .1 03/01/2017. | BARCLAYS......cooiiiririenrineiinninns | crveiveeesinsisssnsinens | e 5,972,930 | ....... 6,000,000 6,022,500 | .........6,007,978 | ....ccovvirverns | crerrrerens(835) v | e [(15) ) I 6,007,443 | ...cocvovererns | (34,513) (34,513) | ....... 16,968 | 05/31/2019.
912828 TC 4 |USTREASURY.. .1 02/15/2017. | CIT GROUP........coorvvrrrrerirerirniins [ erererveniinineiseiinns | vveene 1,485,938 | ....... 1,500,000 | ....... 1,503,164 | .0 1,501,181 | oo | evverreeenns(58) | v | i (1<) TN IOV 1,501,103 [ .vvervvririenns [ e (15,166) (15,166) | ......... 9,448 | 06/30/2019.
912828 TH 3 |USTREASURY.. .| 02/14/2017. | MORGAN STANLEY.......ccoomvvrrmrnne [ rmrermenrnnrineineriinns | cvvenne 2,714,658 | ... 2,750,000 2,625,605 2,697,526 | ..oocvoerncis | e 17,133 17,133 | ....... 13,028 | 07/31/2019.
912828 UF 5 |UNITED STATES TREAS........ccoonirurnnis .. 101/25/2017. [ CIT GROUP........ccivvirirnniinrinninnies | crnrinseieninsisssinsinnes | connees 2,967,188 | ....... 3,000,000 | ....... 2,969,883 2,981,216 | .o [ e (14,028) (14,028) | ....... 19,299 | 12/31/2019.
0599999. Total - Bonds - U.S. GOVEMMEN......vuuieriieiiiesisisseisseissssssens e eereesssssssss s sens sttt snsssnssenssnssee | svees 27,733,713 | ..... 27,250,440 26,611,503 27,046,285 |.....ccoe0 | s 687,428 687,428 | ..... 155,298 XXX
Bonds - All Other Government
135087 A8 7 |CANADA GOVERNMENT .| 02/09/2017. | NATL FINANCIAL SERV.......oocvvere [ rmrermerririnerserinns | cvveene 5,243,754 | ...... 5,209,000 | ....... 5,269,440 5,244,712 | oo | e (958) (958) 03/01/2018.
135087 D5 0 |CANADA GOVT. .1 03/07/2017. | VARIOUS.......ocovvrererieriseineinens | reeerneesssineineeiinns | vvenne 5,029,201 | ....... 4,803,000 5,232,728 5,213,348 ....(184,147) (184,147) 06/01/2025.
135087 E2 6 | CANADA GOVERNMENT .1 01/19/2017. [ VARIOUS.......covrrrirnnrnineirennnes | crveiisessiseisnnsinens | s 21,242,522 | ..... 21,111,000 21,306,666 121,253,364 | ..o | e (10,843) (10,843) 02/01/2018.
135087 E5 9 |CANADA GOVERNMENT. .1 02/15/2017. | RBC DEXIA.....coooivrerrrinerierienins [ oveerneesseiseineiiinns | vvenne 1,088,384 | ....... 1,100,000 | ....... 1,104,660 e 1104,001 | s | e (15,617) (15,617) 09/01/2020.
135087 XW 9 | CANADA GOVERNMENT .| 02/09/2017. | MILLER TABAK..... 598,179 | .......... 418,000 642,884 627,827 | ..ccooviiienns | e (29,648) (29,648) 06/01/2037.
135087 YZ 1 |CANADA GOVERNMENT. .| 02/22/2017. | RBC DEXIA 12,971,568 | ... 2,750,000 3,052,078 3,008,997 .(37,430) | 37,430) | .. 06/01/2020.
135087 ZJ 6 |CANADA GOVT. ..103/20/2017.| T D SECURITES........oooomeveererrenns | oerrereeseesercenrinns | cevveae 2,991,175 | ....... 2,750,000 3,060,901 3,032,748 | .ooovercrerins | s (41,573) (41,573) 06/01/2021.
135087 ZS 6 |CANADA GOVT. .1 02/09/2017. | LAURENT . ...coovivreriniiinrineisirnnines [ e | vves 1,352,527 | ...... 1,100,000 | ....... 1,378,320 37075 | [ e (17,648) (17,648) 12/01/2045.
642866 FY 8 |NEW BRUNSWICK PROV CDA.. | A102/21/2017. ] MATURITY ....oovviiirininiinniisniinsens [ onsenenssssissesssnsenns | oovenas 1,000,000 | ....... 1,000,000 996,300 ....1,000,000 0 02/21/2017.
1099999. Total - Bonds - All Other GOVEMMENL..........cuiiiiiiiiiiiiiiiiiins it sssssniissies | oo 41,517,310 | ..... 40,241,000 42,043,977 41,855,172 ....(337,864) (337,864) XXX
Bonds - U.S. States, Territories and P¢
13063A 4L 5 |CALIFORNIA [ RPN | .. ‘ 01/26/2017. | MORGAN STANLEY.......cooviivrineins [ | s 547,190 | .oooceon. 500,000 511,575 | covereeree504,939 | i [ {10 I [P (87) 504,852 | ..oveivriniinns [ i 42,338 42,338 | ........ 9,167 | 04/01/2021. | 1FE............
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS........cciiis coriuiiiririiimiisissiiiersesesessesesssissesssenssensenssssessesssssssssses | soeieons 547,190 | ......... 500,000 511,575 | .ooooere504,939 | i 0 ] s (10 I (] [ (87) 0 504,852 | ....cccoeeen0 | s 42,338 42,338 | ........ 9,167 XXX XXX
Bonds - U.S. Political Subdivisions of States
017343 DH 4 |ALLEGHENY CNTY PAPORT AU............. | . l 03/01/2017. | MATURITY ..o [ | oo 1,000,000 | ....... 1,000,000 1,091,850 | ........... 1,002,787 | oo | s (2,787) | oo e, (2,787) | oo ....1,000,000 0 | 25,000 |03/01/2017. [1FE............
2499999. Total - Bonds - U.S. Political Subdivisions of States... ,000,000 | ....... 1,000,000 .1,091,850 (2,787) .0 (2,787) 0 1,000,000 0 .25,000 XXX XXX
Bonds - U.S. Special R ue and Special A it
185328 HT 1 |CLEARWATER FLA WTR & SWR ..| 01/27/2017.] CANADIAN IMP BK 206,810 | .......... 200,000 ...221,294 (235) 202,374 | oo | e 4,436 12/01/2017.
3128H6 MY 7 |FHLMC PC .. | .. 103/01/2017. | MORTGAGE PAYDOWN.......coccouer | cormrimrirneirnnnineinns ..(9) 28,119 08/01/2018.
3128K7 U5 5 |[FHLMCPC o ..103/01/2017. | MORTGAGE PAYDOWN 16 43,777 09/01/2035.
3128KG FP 8 |FHLMC .| 03/01/2017.| MORTGAGE PAYDOWN 1,096 0 11/01/2036.
3128LB AZ 1 |FHLMCPC .1 03/01/2017. | MORTGAGE PAYDOWN......ccovvver [ wnerrmmrineinerienirnes | eernrenneenn3, 156 | 3,156 | 03,362 | 3,156 [ e | e (1) [ o 3,156 (U I 28 | 05/01/2038.
3128M4 CP 6 |FHLMC PC .. 03/01/2017. | MORTGAGE PAYDOWN 14 31,212 0 258 | 12/01/2036.
3128MM CK 7 |FHLMC PC .| 03/01/2017.| MORTGAGE PAYDOWN 93,073 (U I 742 |09/01/2020.
3128P7 BH 5 |FHLMCPC ..103/01/2017. | MORTGAGE PAYDOWN o 32,676 0 352 | 12/01/2025.
3128P7 CB 7 |FHLMC PC .| 03/01/2017. | MORTGAGE PAYDOWN.......ccovvver [ wnrervmenerrnerirnninee | wovveerner 54,348 | 154,348 | 155,834 | i D437 [ | e (23) [ | e (23 54,348 0 588 |02/01/2026.
3128PE 4N 5 |FEDERALNATLMG .o .1 03/01/2017. | MORTGAGE PAYDOWN............... . 22,620 0 246 |10/01/2021.
31292L DN 2 |FHLMCPC ... .1 03/01/2017. | MORTGAGE PAYDOWN.......cccnuver [ wrrremerierierineennes | e 670,698 (1,200 670,698 0 5,547 | 07/01/2041.
312942 CB 9 |FHLMCPC .1 03/01/2017. | MORTGAGE PAYDOWN......cccovvver [ ernmermeirneirerinninnes | eoveeeas 345,680 (33 345,680 0 2,251 | 09/01/2040.
312945 TE 8 |FEDERAL NATL MG ..103/01/2017. | MORTGAGE PAYDOWN 147,132 0 879 | 02/01/2041.
31294K M4 4 |FHLMC PC .. |..103/01/2017. | MORTGAGE PAYDOWN 28,974 0 261 [01/01/2018.
31296S M3 7 |FHLMC .1 03/01/2017. | MORTGAGE PAYDOWN........covve [ rnrrrmmreneienriieniinns | eovneraeed IBTTT | iaieact 15777 | 16,070 | e 15,779 [ i | e (2) [ 15,777 (U I 79 | 01/01/2034. [1....ccvoenne
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31297C HD 5 |FHLMC .. | 03/01/2017. | MORTGAGE PAYDOWN 152,132 2 152,132 0 07/01/2034.
31297S R6 4 |FHLMCPC .1 03/01/2017. | MORTGAGE PAYDOWN........ccocooee | covmmmimnriineniiinnns | evvirenen 716 | i 1,716 0 1,716 0 08/01/2030.
31298N UG 8 |FHLMC GOLD PC .. .|..[03/01/2017. | MORTGAGE PAYDOWN 374 0 374 0 5 |05/01/2031.
31307G MD 8 |FHLMCPC .. .. 03/01/2017. | MORTGAGE PAYDOWN........ccccoee | wommmermmmimmmirnni | v 29,165 | i 29,165 ...(8) 29,165 (U I 170 | 03/01/2029.
31307G  TL 3 |[FHLMCPC .. .. 03/01/2017. | MORTGAGE PAYDOWN........ccccoee [rmrimmnmnninnivciinns | v 37,615 | i, 37,615 ..(9) 37,615 0 221 {03/01/2029.
3132GG AX 3 |FEDERAL NATL MG .. 1 03/01/2017. | MORTGAGE PAYDOWN........cccooee | v | 59,528 | i 59,528 ...(6) 59,528 0 396 |08/01/2041.
3132HM TF 8 |FEDERAL NATL MG .1 03/01/2017. | MORTGAGE PAYDOWN.......ccocooe | covmmmimeriiieniiienns | e 380,691 | e 380,591 (760) 380,591 (U I 1,494 | 09/01/2042.
31329 D3 9 |FHLMCPC .. 03/01/2017. | MORTGAGE PAYDOWN .(2) 34,240 0 201 |04/01/2043.
3132M5 G2 2 |FHLMCPC .. .. 03/01/2017. | MORTGAGE PAYDOWN cereennnn 24,035 ...24,035 .(2) 24,035 (U I 180 | 02/01/2044.
3132M6 YN 4 |[FHLMCPC .. .. 03/01/2017. | MORTGAGE PAYDOWN.......ccoovever [ o | e 374,235 | .......... 374,235 (413) 374,235 0 2,530 | 05/01/2044.
3132MA BV 2 |FHLMC PC GOLD .1 03/01/2017. | MORTGAGE PAYDOWN.......cccccoee | covmmmiiminiiiniiienns | v 138,508 | .......... 138,508 | ... 146,927 | ..cc..occ. 138,520 | oo | v (1) | e | i (1) 138,508 0 542 | 10/15/2044.
3132QT QZ 2 |FEDERALNATLMG... .1 03/01/2017. | MORTGAGE PAYDOWN.......ccocove [ covimmiimnniieniinenes | e 720,169 | .......... 720,169 (459) 720,169 (U I 4,156 | 10/01/2045.
3132WG FY 8 |FEDERAL NATL MG .| 03/01/2017. | MORTGAGE PAYDOWN........ccocvee [ ermrvrvrrirmminrivciinns | v 35,842 | oivinace, 35,842 0 35,842 (U I 177 | 09/01/2046.
31387C XK 2 |FEDERAL NATL MG .1 02/01/2017. | MORTGAGE PAYDOWN 346 0 346 0 4 | 04/01/2031.
31389K WT 4 |FNMA PASS-THRU .. 02/01/2017. | VARIOUS...... v 369 | s 4,369 0 4,369 (U I 39 |02/01/2017.
3138E8 K6 8 |FEDERAL NATL MG ..102/01/2017. | MORTGAGE PAYDOWN. .154,663 | . .154,663 ..(8) 154,663 0 903 | 04/01/2042.
3138LR  7M 8 |FNMA PASS-THRU .. 102/01/2017. | MORTGAGE PAYDOWN 186,593 | ....cco... 186,593 | ..........200,849 | ..o 186,692 | oo | vvrrireneena(99) | o | e (99) 186,593 0 [ e 1,360 | 06/01/2042.
3138MK 4R 4 |FEDERAL NATL MG .| 02/01/2017. | MORTGAGE PAYDOWN........ccocve [ wrmrevmrirmninrivciinns | wrverennnn86,109 | e, 86,109 ..(9) 86,109 (U I 430 | 11/01/2042.
3138XC  F3 1 |FNMA PASS-THRU ..102/01/2017. | MORTGAGE PAYDOWN e 130,340 | i 130,340 | ... 135452 | ...0.ecci 130,366 | ..o | vereiieeeena(26) | e | e (26) 130,340 0 801 | 09/01/2043.
3138Y5 5D 4 |FNMA PASSTHRU .| 02/01/2017. | MORTGAGE PAYDOWN 535,555 | .......... 535,555 (150) 535,555 0 [ e 2,664 | 10/25/2029.
31390G A5 6 |FNMA PASS-THRU ..102/01/2017. | MORTGAGE PAYDOWN. 0 540 0 6 | 05/01/2017.
31402R DD 8 |FNMAPASS-THRU ... ..102/01/2017. | MORTGAGE PAYDOWN 13 51,250 (U I 440 | 05/01/2035.
314038 W5 1 |FNMA PASS-THRU .. 102/01/2017. | MORTGAGE PAYDOWN.........ccccoe | v | 2000 103,986 | ... 103,986 | ... 107,333 | .o 104,016 | oo | eeeeieeenen(30) | e | e (30) 103,986 0 [ 1,514 | 11/01/2033.
31404N GC 4 |FEDERAL NATLMG .. 102/01/2017. | MORTGAGE PAYDOWN 23 29,776 0 202 | 05/01/2019.
314058 EF 7 |FEDERAL NATL MG .| 02/01/2017. | MORTGAGE PAYDOWN 20 32,277 0 340 |08/01/2035.
314068 MW 7 |FNMA PASS-THRU. ..102/01/2017. | MORTGAGE PAYDOWN. . 0 1,521 0 01/01/2035.
31406V DP 8 |FNMAPASS-THRU .. .. 102/01/2017. | MORTGAGE PAYDOWN 8,951 (2) 8,951 0 ....96 | 05/01/2035.
31406W 2M 5 |FNMA PASS-THRU .. 1 02/01/2017. | MORTGAGE PAYDOWN 105,243 | ... 108,022 | ..o 105,256 | e [ e (13) [ | (13) 105,243 0 530 | 06/01/2035.
31409X PU 7 |FEDERAL NATL MG ..102/01/2017. | MORTGAGE PAYDOWN 0 2,585 0 [ 24 | 02/01/2036.
314100 5Y 2 |FEDERAL NATL MG .| 02/01/2017. | MORTGAGE PAYDOWN........ccoeve [ A7) 136,289 0 | e 2,195 | 08/01/2036.
31410P A8 6 |FEDERAL NATL MG ...| . 102/01/2017. | MORTGAGE PAYDOWN 0 678 0 8 | 08/01/2036.
314100 YW 6 [FHLMC .1 02/01/2017. | MORTGAGE PAYDOWN........ccccoe [ 0 1,465 (U IR 15 |09/01/2036.
31411C KH 3 |FEDERAL NATL MG .. 1 02/01/2017. | MORTGAGE PAYDOWN 0 316 0 4 | 11/01/2036.
31411K R4 7 |FNMA PASS-THRU .. 102/01/2017. | MORTGAGE PAYDOWN.......ccoccoe | covmmmiimnniiieniiians (1) 97,462 0 01/01/2037.
31411N  5C 7 |FNMAPASS-THRU .... .| 02/01/2017. | MORTGAGE PAYDOWN 0 2,714 0 02/01/2037.
31411W AU 1 |FNMAPASS-THRU ... .. | .. 102/01/2017. | MORTGAGE PAYDOWN 0 5,341 0 ....51 | 04/01/2037.
31412A° U9 3 |FNMAPASS-THRU .....ccccccovvmrimiiiriiinni .| 02/01/2017. | MORTGAGE PAYDOWN............... 0 983 (U I 11 107/01/2037.
31412R D5 3 [FNMA .. 1 02/01/2017. | MORTGAGE PAYDOWN 328,527 0 2,529 | 03/01/2040.
314194 DS 3 |FNMAPASS-THRU .. .. 102/01/2017. | MORTGAGE PAYDOWN.......ccocove | covmmmiiinniiieniiians 59,074 (U I 623 | 09/01/2039.
31419 SH 2 |FNMA PASS-THRU .| 02/01/2017. | MORTGAGE PAYDOWN . 277,858 0 [ 1,716 | 11/01/2040.
31419K GD 1 |FNMAPASS-THRU ... .. | .. 102/01/2017. | MORTGAGE PAYDOWN cereeennnn50,348 3 50,348 0 336 | 11/01/2040.
31419L QD 8 |FNMAPASS-THRU L. .. 102/01/2017. | MORTGAGE PAYDOWN.......coccvve | covmmrrimnnriieniiienns | e 191,842 | ... 191,842 | ... 195,290 | 191,852 | e | e (10) o | e (10) 191,842 (U I 664 | 12/01/2040. | 1......ocvvvennee
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592041 QP 5 |MET GOVT NASHVILLE & DAVIDSON TN | .. | 03/23/2017.| SCOTT & ASSOCIATES, 264,775 | .......... 250,000 | .......... 287,723 2.258,605 | ..o | e (1,105) | oo (1,105) 257,500 | .ooovviinniiinns | o 7,275 | cooceveeeae 7,275 | ......... 6,007 | 10/01/2018. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ........c..iiieiiieiirieiiriisssiisesiisesessssessesessesesesssesesnees | ooneees 6,565,074 | ....... 6,543,489 | ....... 6,846,892 6,558,379 | ..o | e (5,018) .0 (5,018) 0 [ o 6,553,363 | .........o...... 0 ... 711 | M,711 | 50,107 XXX XXX
Bonds - Industrial and Miscellaneous
035229 DB 6 |ANHEUSERBUSCH COSINC................. . 103/01/2017. [ MATURITY ...oooviirrianniinniineneins [ o | e 2,000,000 | ....... 2,000,000 | ....... 2,197,040 | ........... 2,005,565 | ....ooovvveriis | e (5,565) | ..ooovverrenenan (5,565) 2,000,000 0 ... 56,000 |03/01/2017.
10112R AT 1 |BOSTON PPTYSLTD PARTNERS............ .. 1 02/16/2017. [ USBCORP.........coveorverrriirerrinnnns [ o | e 1,387,328 | ....... 1,350,000 | ....... 1,346,855 | ........... 1,349,081 | .ovoovvveerirens [ e 67 | e | e B7 | e | e 1,349,149 | oo | v 38,179 | ......... 38,179 | ...... 13,459 | 11/15/2018.
14041N DX 6 |CAPITAL ONE CC TR 2007-7A. .| 03/21/2017. | BANK AMERICA MERRILL............ SOOI IO 5,105,078 | ....... 5,000,000 | ....... 5,674,609 B I (15,827) 5,235,941 ..(130,862) | ...... (130,862) | ....... 79,063 | 07/15/2020.
152000 AD 9 |CENTERPOINT ENERGY TRANS.. .| 02/01/2017. | ISSUE CALLED at 100.000............ JEVSTIRRRI IOV 956,622 | .......... 956,622 | .......... 921,421 .252 947,180 | ..o [ e 9,442 | ... 9,442 | ...... 24,729 | 08/01/2019.
26884A BC 6 |ERP OPER LTD PARTNERSHIP . 102/16/2017. [USBCORP.........ccvvrvierirrirriiniiin | cevrenisniseiiinsiinenes | cvvnns 1,462,804 | ....... 1,450,000 | ....... 1,448,550 B I A [ | i 1,449,303 | ..o [ v 13,501 | wcveeee 13,501 | ....... 22,097 |07/01/2019.
31679D AD 8 |FIFTH THIRD AUTO TR 2013-.... .. .. 02/15/2017.| VARIOUS...... 5,095,546 5,095,545 | ....... 5,095,269 19 5,095,457 90 90 | .o 6,586 | 04/15/2019.
369604 BC 6 |GENERALELECCO ..o .1 01/19/2017. | BARCLAYS.......ovivririiinriniiieniins [ | oo 1,034,090 | ....... 1,000,000 | .......... 991,950 | ......ce00..999,060 | oo | o4 [ 64 999,123 | o | s 34,967 | ......... 34,967 | ........ 7,000 | 12/06/2017.
38144L AB 6 | GOLDMAN SACHS GROUP INC.... .| 01/30/2017. | JP MORGAN 3,081,570 | ....... 3,000,000 | ....... 3,059,865 (665) 3,004,594 | .o | 76,976 | ......... 76,976 | ....... 78,646 | 09/01/2017.
446438 RG 0 |HUNTINGTON NATL BANK. .1 03/16/2017. | MORGAN STANLEY.........coovvumeriis | comvimmreiieniiieneiines | covens 1,001,820 | ....... 1,000,000 69 999,351 | .oovvecrveens [ e 2,469 | ... 2,469 | ... 10,389 | 04/01/2019.
46625Y CV 3 |JP MORGAN COM MTG 2004-LN... . 103/15/2017. | MORTGAGE PAYDOWN.......cocooves | crvrerinnineiiveriinnins | o 21,077 | oo 21,077 84 21,077 (U I 183 | 07/15/2041.
500472 AB 1 |KONINKLIJKE PHILIPS ELECT ... | .. | 01/20/2017. | ISSUE CALLED at 105.098.. ST RO 2,101,960 | ....... 2,000,000 | ....... (2,897) 2,054,887 | ..o | oo 47,073 | ......... 47,073 | ....... 41,208 |03/11/2018.
501044 CH 2 |KROGER CO......ccooovvrvriirciiiiiiiiiniinii .1 02/16/2017.| BAIRD, ROBERT W.......ccovevuiriiinns [ | v 1,105,300 | ....... 1,000,000 | .......... 997,490 999,216 | ..o | e 106,084 | ...... 106,084 | ....... 37,071 | 01/15/2020.
58013M EE 0 |MCDONALDS CORP MED TERM N .| 02/23/2017. | MORGAN STANLEY.... ,557,330 | ...... 1,500,000 11,499,880 1,499,985 , . , .......39,456 | 03/01/2018.
637432 KT 1 |NATIONAL RURAL UTILS COOP.............. .1 02/07/2017. | CITIGROUP..........oorvvriinniiieriirins [ | v 1,037,720 999,728 02/01/2018.
76110W MB 9 |RESIDENTIAL ASSET SEC 200 . [02/27/2017. | MORTGAGE PAYDOWN.......cocover | covmririninnineiivenis | v 121,093 1,305 121,093 09/25/2031.
89231M AD 7 |TOYOTA AUTO RECEIVABLES 2... .| 03/15/2017. | MORTGAGE PAYDOWN JEVSTURRRSUONN IOV 273,653 | .......... 273,653 273,653 06/17/2019.
907818 DA 3 |UNION PAC CORP L [02/27/2017. | BARCLAYS......cooiirinciniinciiens | coverivenissinsiiienis | v 794,655 | ... 750,000 749,556 08/15/2018.
92343V AL 8 |VERIZON COMMUNICATIONS.. .| 03/15/2017. | TENDER EX .r1,037,010 | e 1,000,000 999,721 02/15/2018.
927804 FC 3 |VIRGINIA ELEC & PWR CO wee | [ 0311712017 | CITIGROUP.........ocvveriviirriiiiriins [ e | e 1,021,040 | ....... 1,000,000 | ......... 999,757 09/15/2017.
92867P AD 5 |VOLKSWAGEN AUTO LOAN ENHANCED |.. | 03/20/2017. [ MORTGAGE PAYDOWN.......cccccoee [ coommmvimnniiiinniiinnns | i 166,727 | .......... 166,727 | .......... 166,450 166,727 03/20/2020.
931142 CJ 0 |WALMART STORESINC.........cccovvvmurneen. .. 102/15/2017. [USBCORRP..........coomerveerriiirnririnnns [ oo | e 1,043,890 | ....... 1,000,000 | ....... 1,046,050 | ..........1,008,398 | .....ccoovvmerriins | vervrrenndTB7) | v | verieeeeeed(TB7) [ e | e 1,005,631 02/15/2018.
064151 PQ 0 |BANKNOVASCOTIA......cccovvviiiriiniiins .1 02/03/2017. | VARIOUS........ccoomiiiriciiniinninnis [ rvrieniiinninsisciinns | oo 2,164,914 | ... 2,175,000 2,174,391 2,174,407 12/02/2021.
135952 76 6 |CIBC .| 01/17/2017. | VARIOUS...... .rrn3,946,969 | ... 3,925,000 .3,937,220 3,936,746 07/14/2020.
135962 BC 8 |CANADIAN IMPERIAL BANK ................ .. 102/08/2017. | T D SECURITES.......cooommrremrerirnnne [ o | i 1,762,688 | ....... 1,750,000 1,749,000 | oo 1,749,210 | i | e | |1 i [ e 1,749,230 04/26/2021.
135962 DN 2 |CIBC .. 1 03/16/2017. [ WEEDEN & CO......oooovrvinriinniis [ o | e 2,475,550 | ....... 2,500,000 | ....... 2,498,925 2,498,978 07/12/2021.
135962 LB 9 |CIBC .1 03/16/2017. | WEEDEN & CO......coooorvrirrriieniis [ oo | e 1,002,330 | ....... 1,000,000 | .......... 999,800 999,833 01/20/2020.
23384N AN 7 |DAIMLER CDAFIN INC . [01/17/2017. | WOOD GUNDY........coovvirrrinrinerires | cevrerisniieiiinsiinenes | cvvns 2,001,972 | ....... 2,005,000 | ....... 1,993,974 | 1100 1,998,758 | oo [ e 188 | [ 188 | e | v, 1,998,947 10/02/2018.
23384N AV 9 |DAIMLER CANADA FINANCE.... ... || 01/19/2017. | NATL FINANCIAL SERV. 989,560 | ....... 1,000,000 | .......... 999,720 999,749 07/08/2021.
316701  AA 9 |FIFTHAVENUELP....ccccooviiiviiicicci, .1 02/06/2017. | RBC DEXIA........ovoiiiniinniiniiecis [ | e 5,736 | oo 5,736 | oo 5,736 5,736 08/05/2021.
350852 BG 0 |407 INTERNATIONAL INC .1 02/03/2017. | NATL FINANCIAL SERV.......cccoooes | corveimmiiinniieniiins | oo 1,308,563 | ....... 1,290,000 | ....... 1,288,207 | ... 1,288,293 | oo | e | e | i [ | s 1,288,296 09/11/2052.
766910 AV 5 |RIOCAN REIT .1 01/26/2017. | WILLAIM HOUGH........ccooomvvvvenis [ o | e 792,386 | .......... 780,000 | .......... 794,578 787,251 03/05/2018.
780088 VD 5 |ROYAL BANK OF CANADA ... A | 01/2412017. [ JP MORGAN.......coonvimrinirireriniins | corrierieniesieninnes | ceveienns 999,270 | ....... 1,000,000 | .......... 998,750 999,739 01/16/2018.
891160 LV 3 |TDBANK .1 01/11/2017. |RBC DEXIA.........oooorviirireriienei [ o | e 2,414,304 | ....... 2,472,000 | ....... 2,469,959 2,470,056 07/18/2023.
891192 AH 6 |TORONTO HYDRO CORP.........ccccuuvmrrence .. 102/02/2017. | T D SECURITIES. 583,444 | .......... 611,000 | .......... 610,004 610,004 07/28/2045.
892329 AP 8 |TOYOTACR CDAINC 011972017, [ HSBC.....ooociriseciicniiins | cevvisniisssissniiins | ceveenes 307,893 | .......... 303,000 | ..........309,202 308,354 05/23/2019.
892329 AR 4 |TOYOTA CREDIT CANADAINC ... oo |- 101/18/2017. | WOOD GUNDY.......coooereerriieneies [ oo | e 851,955 | .......... 850,000 | ..........849,193 849,495 02/19/2020.
892329 AV 5 |TOYOTA CREDIT CANADAINC ............ .. 1 01/17/2017. ] NATL FINANCIAL SERV.......cccovvns [onniinnnnnniniiiciiinns | v 1,754,263 | ....... 1,736,000 | ....... 1,732,563 ....1,733,155 02/25/2021.
3899999. Total - Bonds - Industrial and Miscellaneous e e e | cnees 54,768,110 | ..... 53,993,056 | ..... 55,200,100 . .0 | ........54,381,105 L0 [ 387,007 | ....... 387,007 | ..... 762,605 XXX
8399997. Total - Bonds - Part 4.........cccccoeiiiniiiiiiiscsnicssissis ....132,131,397 |....129,527,985 |....132,305,897 | .......129,381,519 | ...occcvvene0 | ieini(72143) [ vviiiennn0 | (72,143) | 0] ... 131,340,777 | .o 0 ... 790,620 | ....... 790,620 | ..1,277,126 XXX
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8399999. Total - Bonds ....132,131,397 |....129,527,985 |....132,305,897 | ....... 129,381,519 | oo 0] . (72,143) | oo 0 [ [(ZALX)) 0. 131,340,777 | .ocovvicen. 0 ... 790,620 | ....... 790,620 | ..1,277,126 XXX XXX
C Stocks - Industrial and Mi:
00287Y 10 9 |ABBVIEINC .| 02/27/2017. | JP MORGAN......covovinrinrireirens | e 60,000.000 | ....... 3,705,417 XXX ] 3,348,018 | ..........3,757,200 | ..... (409,182) IO (PN (409,182) 3,348,018 | ..oovvevcrrreens [ s 357,399 | ....... 357,399 | ....... 38,400 XXX
01626P 40 3 |ALIMENTATION COUCHE TARD.............. .| 02/23/2017. | VARIOUS...... 9,547.000 590,132 XXX | s 494,602 | ...........581,221 | ... (86,620) oo [ (86,620) 494,602 95,530 | ...ooue 95,530 [ ..ooovriirii XXX
037833 10 0 |APPLE COMPUTER.......c.ccovvvviimrircrirns .| 02/22/2017. | VARIOUS........ccooviviinrinriccrinns | e 65,000.000 | ....... 8,659,145 XXX ] 2,058,685 1.(5,489,615) | c.voouvvirriiens [ e [ (5,469,615) 2,058,685 ..6,600,459 |..... 6,600,459 XXX
192446 10 2 |COGNIZANT TECHNOLOGY SOLU.......... . 10212312017, [BONY.....covvvivrriinrisrriienriisnnis | e 30,000.000 | ....... 1,774,935 XXX | 1,877,055 | ...........1,680,900 | ...... 196,155 I I 196,155 | ..ovoovierci | e 1,877,055 |...cccvvvvnenae .(102,120) | ...... (102,120) XXX
25470F 30 2 |DISCOVERY COMINICATIONS ........... 10212112017, | BONY ... | e 95,000.000 | ....... 2,744,452 XXX | 2,810,100 | ...........2,544,100 | ...... 266,000 266,000 2,810,100 | .ooveoeiieeies | e (65,648) | ........ (65,648) XXX
278865 10 0 |ECOLABINC .| 02/23/2017. | VARIOUS. 22,500.000 | ....... 2,767,658 XXX ] 2,533,658 | ..........2,637,450 | ... (103,793) U (PN (103,793) 2,533,658 | ..ovorrririnnis | e 234,000 | ....... 234,000 XXX
38141G 10 4 | GOLDMAN SACHS GROUP INC. oo [ | 01172017 | BONY oo | e 10,000.000 | ....... 2,440,180 XXX | 1,701,041 | ..........2,394,500 | ... (693,459) ST O (693,459) | ..o | e 1,701,041 | oo | 739,139 | ... 739,139 XXX
46120E 60 2 [INTUITIVE SURGICAL INC.......cooevvernnvnn ++ [02/16/2017. | BONY......ovsrrerrriirrieenrirneeiineeiens | v 1,400.000 | ....... 1,004,557 XXX | 660,716 | ..............887,838 | .... (V2172 | I N (227,122) 660,716 | ..oovverrrrienns [ s 343,841 | ....... 343,841 XXX
46625H 10 0 |JP MORGAN CHASE & CO .. 1 02/23/2017. 140,000.000 | ..... 12,690,283 XXX | 6,710,327 ..(5,370,273) OO (O (5,370,273) 6,710,327 ..5,979,956 | ..... 5,979,956 XXX
49456B 10 1 |KINDER MORGAN INC .. 1 02/123/2017. 100,000.000 | ....... 2,148,613 XXX | 1,866,120 | ...........2,071,000 | ..... (204,880) B (204,880) | ..cvoovericriins | e 1,866,120 | ....oovvveerries | 282,493 | ....... 282,493 XXX
532457 10 8 |LILLY (ELI) & CO.... .| 03/09/2017. . N 70,000.000 | ....... 5,818,323 XXX ] 5,441,536 | ..........5,148,500 | ...... 293,036 293,036 5,441,536 | ..coovvcvrrrer | e 376,787 | ....... 376,787 XXX
68389X 10 5 |ORACLE SYSTEMS .. | 03/17/2017. 180,000.000 | ....... 8,152,646 XXX | 7,074,614 | .........6,921,000 | ...... 153,614 oo [ 153,614 | oo | e 7,074,614 | oo .1,078,032 |..... 1,078,032 XXX
745867 10 1 |PULTE HOMESINC.... .. 03/10/2017. 220,000.000 | ....... 4,768,760 XXX | 4,227,861 | ..........4,043,600 | ...... 184,261 N 184,261 |... 4,227,861 | | 540,899 | ....... 540,899 XXX
747525 10 3 |QUALCOMMIINC.... .. 101/23/2017. ..25,000.000 | .......1,397,272 XXX 11,307,543 ...(322,458) | .. . (322,458) 1,307,543 89,730 ...89,730 |.. XXX
74967X 10 3 |RESTORATION HARDWARE HLDG......... .. | 02/28/2017. e | s 51,200.000 | ....... 1,630,069 XXX 1,845,760 | ...........1,571,840 | ...... 273,920 oot [ 273,920 | ... ....1,845,760 ...(215,691) | ...... (215,691) XXX
806857 10 8 | SCHLUMBERGER LTD......ccccourvverirnirirnes .. | 02/23/2017. | s 40,000.000 | ....... 3,213,650 XXX ] 3,289,048 | ...........3,358,000 | ....... (68,952) SO N (68,952) 3,289,048 | ..ooovverieris | s (75,398) | ........ (75,398) | ....... 20,000 XXX
918204 10 8 |V.F.CORP .. | 02/22/2017. 140,000.000 | ....... 7,223,652 XXX | 6,961,189 | ...........7,469,000 | ..... (507,811) OO (SN (507,811) 6,961,189 | ..ovvvvvcrrerrns | e 262,463 | ....... 262,463 | ....oocoovrrs XXX
92532F 10 0 |VERTEX PHARMACEUTICALS .| 03/15/2017. 20,000.000 | ....... 1,893,931 XXX ] .....1,632,200 | ...........1,473,400 | ...... 158,800 N - 158,800 | ..o | i 1,632,200 | ..cooveririienns [ e 261,731 | ....... 261,731 XXX
94106B 10 1 |WASTE CONNECTIONS INC. .. 1 02/23/2017. 6,641.000 XXX | . 640,546 | .............047,946 | ... (60,020) | .. . ..(60,020) 640,546 | ....ooocoovvrrinns | e 116,232 | ....... 116,232 XXX
98310W 10 8 | WYNDHAM WORLDWIDE .. 1 02/123/2017. 30,000.000 XXX ] 2,190,714 | ........2,291,100 | ... (100,386) B (100,386) 2,190,714 | oo | e 314,933 | ... 314,933 XXX
G0177J 10 8 |ALLERGAN PLC .. 102/08/2017. [BONY.....coovvvvrriirrisrriisnnisrnis | oo 28,000.000 | ....... 6,665,028 XXX |....5880,280 | ...........5,880,280 | .......ccccoorirrns 0 5,880,280 | ...coooocomviiinns | cenee 784,748 | ... 784,748 XXX
G16252 10 1 |BROOKFIELD INFRAST PARTNE.. .. | 02/23/2017. 5,582.000 268,834 XXX | 240,776 | .............250,743 | ......... (9,968) (9,968) 240,776 | ..ooovvveceraens | e 28,058 | ........ 28,058 XXX
H84989 10 4 |TE CONNECTIVITY LTD .. | 02/22/2017. | s 30,000.000 | ....... 2,257,547 XXX ..(1,093,335) e (1,093,335) 985,065 1,272,482 | ... 1,272,482 XXX
Y2573F 10 2 |FLEXTRONICS INTL LTD .. 1 01/18/2017. ..20,000.000 ..297,805 XXX 139,128 | ... 287,400 | ... (148,272) | .. ceenn(148,272) 139,128 XXX
008916 10 8 |AGRIUMINC .| 03/21/2017. I 4,887.000 625,597 XXX | ...563,958 | ...........471,550 | ... (101,146) UV (N (101,146) 563,958 XXX
063671 10 1 |BANK MONTREAL QUE 02/23/2017. | FIDELITY CAP 5,527.000 | .......... 562,866 XXX | .......383914 | .........533,742 | ... (149,829) e [ (149,829) 383,914 XXX
064149 10 7 |BANK NOVA SCOTIA HALIFAX.. .. 102/23/2017. | FIDELITY CAP......ooovvrvirririnririns | e 9,647.000 | .......... 790,044 XXX ] 312,825 | 721,210 | (408,385) B (408,385) 312,825 XXX
103309 10 0 |BOYD GROUP INCOME FD .. | 02/28/2017. 1S SLI CORP......vvurvriierierinriinns | e 4,748.000 | .......... 416,394 XXX ] 146,867 | ............406,239 | ... (259,372) (259,372) 146,867 XXX
112585 10 4 |BROOKFIELD ASSET MANAGE .... .. | .. 02/23/2017.| VARIOUS [ I 26,966.000 | ....... 1,317,869 XXX ] .....1,038,322 | .........1,194,504 | .. (156,271) oo [ (156,271) | oo | e 1,038,322 | ...ccovvrennenne XXX
124900 30 9 |CCL INDUSTRIES INC.....cccovomrrrirrris .. 102/23/2017. | MILLER TABAK.......oetvverrrinmrriins | v 677.000 | .......... 189,650 XXX | 121,076 | e 178,593 | (57,517) | oo | e | e (57,517) 121,076 XXX
136375 10 2 |CANADIAN NATLRY CO.... .. 102/23/2017. [ VARIOUS.........coovovirrivnnniiiriiinnns | e 19,494.000 | ....... 1,827,730 XXX ..(1,013,034) O I (1,013,034) 748,639 .1,079,091 |..... 1,079,091 XXX
136385 10 1 |CANADIAN NAT RES LTD.. .. 1 02/123/2017. | VARIOUS. [ [ 29,653.000 | ....... 1,155,526 XXX ] 917,202 | ... 1,268,852 | ... (351,650) v | e (351,650) 917,202 | ..o [ e 238,323 | ....... 238,323 XXX
13645T 10 0 |CANADIAN PACRY LTD.... .| 02/23/2017. | MILLER TABAK B 4,059.000 | .......... 808,022 XXX v | e 19,461 797,003 | oo | s 11,019 | o 11,019 XXX
151350 10 9 |CENOVUS ENERGY INC.... .. | .. 02/23/2017.| VARIOUS [ I 38,320.000 | .......... 676,773 XXX I coeeererennn [TT,896 | .o (106,173) v | e (106,173) 671,723 5,050 5,050 XXX
172454 10 0 |CINEPLEX INC....coooovoiriiierineieeniees .. 102/23/2017. [ VARIOUS........oovvemerrirmnrimenirienns | e 14,804.000 | .......... 738,885 XXX | 613,471 | oo 758,261 | ... (144,790) | ocvvorvvervires | e | cevvi (144,790) 613,471 | v [ e 125415 | ....... 125,415 XXX
249906 10 8 |DESCARTES SYS GROUP INC.. .. 102/28/2017. [ VARIOUS.........coovovmrrvnnniinniirinns | e 19,230.000 | .......... 551,133 XXX crerrnn 262,968 | . 550,555 | ..... (287,587) e [ (287,587) 262,968 | ...coovreiiins | e 288,165 | ....... 288,165 XXX
25675T 10 7 |DOLLARAMAINC .| 02/23/2017. | RBC DEXIA 6,097.000 629,818 XXX | 74,993 | .o 599,823 | ..... (524,830) B (524,830) 74,993 | .o | e 554,825 | ....... 554,825 . XXX
29250N 10 5 |ENBRIDGE INC . 103/21/2017. [ WEEDEN & CO......ccovvvvvvrrvcrirnrines | e 4,072.000 | .......... 221,228 XXX e 229,887 | oo | s 0 229,687 | ..vvvvevrriiens [ (8,459) | .....ouc (8,459) | ......... 1,283 XXX
33767E 10 3 |FIRSTSERVICE CORP... ... |A]02/23/2017. | VARIOUS [ [ 4,847.000 | .......... 358,913 XXX | 228,655 | ......cccco... 303,785 | ....... (80,718) SOV (80,718) 228,655 | ..o | e 130,258 | ....... 130,258 | ......co.... 691 XXX
351858 10 5 |FRANCONEVADA CORP.......cccocomvrrinnnes A|02/23/2017. | SCOTIA......ooorrvrrinerierniiesniis | s 12,214.000 | ....... 1,069,066 XXX | 730,519 | vt 980,540 | ..... (250,021) | ovvvevvvirriins | e (250,021) 730,519 | oo | s 338,547 | ....... 338,547 | .o XXX [
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

¥'5030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
375916 10 3 |GILDAN ACTIVEWEAR INC .1 02/23/2017. | VARIOUS..........coovvvirrinriinriins | e 7,658.000 | ......... 254,055 XXX ] 95,791 | il 261,061 (165,270) 95,791 [ e | 158,264 | ...... 158,264 XXX
39945C 10 9 |CGIGROUPINC . | 02/24/2017. | RBC DEXIA.. I 17,250.000 | ....... 1,083,564 XXX ] ..........383,040 | ... 1,111,590 | ..... (728,550) 383,040 | ..oooovirciinns [ e 700,524 | ....... 700,524 XXX
453038 40 8 |IMPERIAL OIL LTD .1 02/23/2017. | VARIOUS.... 8,199.000 351,107 XXX ] 339,044 | .....382,975 | L (43,931) 339,044 | ..o | 12,062 | ......... 12,062 XXX
45823T 10 6 |INTACT FINL CORP SUB RCPT. o | 10212312017, [ VARIOUS.........ovveerveranriveniienes | ceveeens 11,364.000 | ....... 1,087,956 XXX ] 895,205 | ...........1,092,080 | ... (396,876) 695,205 | ...oovveerrreranns | e 392,752 | ... 392,752 XXX
68272K 10 3 |ONEX .1 02/23/2017. | GLEACHER.........coovveriiriiiiricnnis | e 9,910.000 | .......... 932,589 XXX ] ........603528 | .............905,576 | ..... (302,048) 603,528 | ..o | e 329,061 | ....... 329,061 XXX
706327 10 3 | PEMBINA PIPELINE 02/23/2017. | VARIOUS [ I 12,048.000 | .......... 506,833 XXX ] 397,365 | o.........505,534 | L. (108,169) 397,365 | oo | 109,469 | ....... 109,469 XXX
717046 10 6 |PEYTOEXPL & DEV CORP NEW.. .| 02/23/2017. | GLEACHER. I 12,882.000 | .......... 362,958 XXX | 246,800 | ... 427,811 | L (181,011) 246,800 | ...oovoererenns [ e 116,158 | ....... 116,158 XXX
73927C 10 0 |POWER FINANCIAL CORP. . 103/15/2017. [ VARIOUS..........cvvvvirerireriirinnins | vvii 15,441.000 | .......... 556,704 XXX ] 496,512 | ... 492,493 | L. (23,325) 496,512 | oo | e 60,193 | ......... 60,193 XXX
739721 10 8 |PRAIRIESKY ROYALTY. ... | .1 02/123/2017. | NATL FINANCIAL SERV.. . 29,080.000 | .......... 880,577 XXX ] 822,207 ) ..ell.927,900 1 (105,693) 822,207 58,370 58,370 XXX
76131D 10 3 |RESTAURANT BRANDS........ccccoovvevinnne. .| 02/23/2017. | VARIOUS.... 6,667.000 | .......... 487,773 XXX | 322,670 | ... 426,355 | L (103,684) K.Y (VI R o 165,103 | ....... 165,103 XXX
775109 20 0 |ROGERS COMMUNICATIONS .1 02/23/2017. | VARIOUS..........coovvvirriraniinricins | s 14,493.000 | .......... 830,862 XXX | 672,637 | ... 750,502 | . (78,056) 672,537 | .oovvviveiinns [ e 158,325 | ....... 158,325 XXX
780087 10 2 |ROYAL BK CDA MONTREAL QUE .| 02/23/2017. | FIDELITY CAP. N 10,320.000 | ....... 1,018,996 XXX | 628,053 | ... 911,790 | ... (310,632) 628,053 | ....coooerrrenns [ e 390,943 | ....... 390,943 XXX
81783Q 10 5 | SEVEN GENERATIONS ENERGY.. . 1 02/23/2017. | CAPSTONE, B - 9,764.000 | .......... 250,411 XXX | 284,026 | ............305,711 | ... (21,684) 284,026 | ..covvvevrienns | e (33,615) | ........ (33,615) XXX
828336 10 7 |SILVER WHEATON CORP. .| 03/17/2017. | WEEDEN & CO.... I 15,983.000 | .......... 424,981 XXX | e 444572 | 169,622 | A445T2 | oo | e (19,590) | ....... (19,590) XXX
85472N 10 9 |STANTECINC . [01/09/2017. [ VARIOUS.......ooovveiiriinriinniccis | e 4,252.000 145,137 XXX ] 133245 | 144228 | (10,983) 133,245 | oo | s 11,892 | ... 11,892 XXX
866796 10 5 |SUN LIFE FINANCIAL SVCS CAN.. .| 02/23/2017. | VARIOUS.... 8,490.000 421,832 XXX | .......315666 | .............437,660 | ... (121,994) | .. 315,666 | ....ooooovviinns [ e 106,167 | ....... 106,167 XXX
867224 10 7 |SUNCOR ENERGY INC . [02/23/2017. | VARIOUS.... 5,247.000 223,171 XXX | e 111,064 | ..l 231,655 | (120,592) 111,064 | oo | e 112,108 | ....... 112,108 . XXX
891160 50 9 | TORONTO DOMINION BK ONT . 102/23/2017. [ FIDELITY CAP.....ooovvvviriverrnriiins | vviiea 25,205.000 | ....... 1,779,395 XXX S ..(1,258,990) 410,085 .1,369,310 |..... 1,369,310 | ....... 13,863 XXX
89353D 10 7 | TRANSCANADA CORP ... |..| 03/06/2017. | RBC DEXIA I 10,441.000 | .......... 637,652 XXX ceere:B71,030 | 519,252 | ... (66,825) 571,030 | oo | e 66,622 | ......... 66,622 | ......... 4,846 XXX
Y09827 10 9 |BROADCOMLTD.....cccouviuriiinniiciinniins C| 03/13/2017. | BONY. 32,354.000 | ....... 6,934,334 XXX ] 2,720,312 | .cccoonee 5,719,217 | ..(2,998,904) 2,720,312 .4,214,022 |..... 4,214,022 | ... 35,319 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous ....116,485,715 XXX ] 84,451,156 | ....... 107,891,350 | (24,369,439) | ....cooccoveee0 | o0 [...(24,369,439) | o0 | i 84,451,156 32,034,564 |...32,034,564 | ..... 422,948 XXX
C Stocks - Mutual Funds
464286 10 3 |ISHARES AUSTRALIAETF.........ccccoovvvvnnce . 10212312017, | BONY......cooovvivrriinrecrisnciisnnis | e 100,000.000 | ....... 2,230,961 XXX | 1,896,000 | ...........2,023,000 | ..... (127,000) S IR (127,000) | ovveorviienni | e 1,896,000 | ...coovvvirniies | e 334,961 | ....... 334,961 | ...... 53,959 XXX
78464A 69 8 | SPDR S&P REGIONAL BANKING ETF..... | .. | 02/16/2017. | BONY... [ 40,000.000 | ....... 2,299,298 XXX ] 919,600 | ... ..(1,303,200) N (1,303,200) 919,600 ..1,379,698 |..... 1,379,698 | ......... 8,396 XXX
9299999. Total - Common Stocks - Mutual Funds s | enneaa 4,530,259 XXX 2,815,600 | ........... 4,245,800 | ..(1,430,200) | ...oocooieceeen0 | 0 [ (1,430,200) 0 2,815,600 1,714,659 | ... 1,714,659 | ....... 62,355 XXX
9799997. Total - Common Stocks - Part 4 ...121,015,974 XXX ] 87,266,756 112,137,150 | (25,799,639) | .. ...(25,799,639) | ... 87,266,756 33,749,223 |...33,749,223 | ..... 485,303 XXX
9799999. Total - COMMON StOCKS.........cveuurieiiiiriii s ....121,015,974 XXX ] 87,266,756 | ....... 112,137,150 | (25,799,639) ...(25,799,639) | ... 87,266,756 33,749,223 |...33,749,223 | ..... 485,303 XXX
9899999. Total - Preferred and Common Stocks..........cccvuvnec. ...121,015,974 XXX | 87,266,756 | ....... 112,137,150 | (25,799,639) ..(25,799,639) | ... 87,266,756 33,749,223 |...33,749,223 | .... 485,303 XXX
9999999. Total - Bonds, Preferred and Common Stocks ....253,147,371 XXX ...219,572,653 | ....... 241,518,669 | (25,799,639) (25871,782) | ccovvvev0 | 218,607,533 34,539,843 |...34,539,843 | ..1,762,429 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: ..........0.
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Sch. DB -Pt. A-Sn. 1
NONE

Sch.DB -Pt.B-Sn. 1
NONE

Sch.DB -Pt.D -Sn. 1
NONE

Sch. DB - Pt. D - Sn. 2
NONE

QE06, QE07, QE08, QE09
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SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity

CUSIP Identification Description Code |/ Market Indicator Fair Value Carrying Value Date

Cash Equivalents (Schedle E Part 2 Type)
86563Y NX 7 |SUMITOMO BK NY et sssssenensssenss | Guiverenienns [ e | e 1,000,000 | ..coovveeeriine 1,000,000 |04/12/2017.......
16706B F8 6 | THE CHIBA BANKLTD NEW YORK BRANCH............... ..1,000,000 ...1,000,000 |04/03/2017.......
17305T  HX 3 [ CITIBANK INY .ottt . ..1,002,363 ...1,002,363 | 04/04/2017.......
00279 LV 2 |ABBEY NATL TSY SERV NEW YORK........ccomiuirimirierirrererinsiseriessessesssssessssssessesssesssenssssssssssssssessessnesss | Guevtnersnnness | cosesesnessosssnerins | sosssenessesssnees 2,000,000 | ..oovvorreinene 2,000,000 |03/30/2017.......
69033L VA 4 |OCBC NEW YORK ....2,000,000 |03/30/2017.......
87019U  YZ 6 | SWEDBANK, NEWYORK......oiiiiiiiiiiiitiieieieeistie st 03/30/2017.......
000000 00 0 |BANK OF TOKYO UFJLTD LONDON.. 03/27/2017.......
000000 00 0 |BANK OF MONTREAL, LONDON , 03/27/2017.......
000000 00 O |SKANDANAVISKA ENSKILDA BANKEN........cccoouiimimiiiniinieeriiisninsiesissiesissssssesiessssisessesssessesssessesssssesssssensnnse | Gueveevenrirens | cverensssessnesnsinnes | oesesesessessnns 1,600,000 | ..cooovercerrine 1,600,000 |03/27/2017.......
000000 00 O |DEN NORSKE BANK OSLO......ccuiiimiimiiniiiniisiiieeisenistesssssesesiessssssesesssssssssse st ssessens ...1,600,000 |03/27/2017.......
000000 00 0 |RABOBANKNETHERLANDS..........ccooomiiumiimmiinrereiisisessssiseessessssessssissessssians 03/27/2017.......
000000 00 O |BARCLAYS CAPITAL.....cccooveverrernenne 03/27/2017.......
000000 00 0 |CITIGROUP GLOBAL MARKETS INC 03/27/2017.......
000000 00 0 | CREDIT SUISSE (USA) LLC......iiiiieiririuiiimiiieiiesiesesesis sttt 03/27/2017.......
000000 00 0 |HSBC SECURITIES,INC e 03/27/2017.
000000 00 O |MLPIERCE FENNER & SMITH INC.... 03/27/2017.......
000000 00 0 |NATIXIS NEW YORK BRANCH 03/27/2017.......
000000 00 0 |AUSTRALIA NEW ZEALAND LONDON.......ooiirimiiaririiseisnssessesssesessssssssssssesssisessssss s sesssssssssessssssssssssessassnes 03/27/2017.......
000000 00 O |BRED BANQUE POPULAIRE.........cooouterrimeimerinsesensssisessssisessesissssessssenas 400,000 |03/27/2017.......
000000 00 O |CREDIT AGRICOLE SA LONDON.......crivumiiumiimiiiniiserestesssississ st 1,600,000 |03/27/2017.
000000 00 0 |ING BANK NV, AMSTERDAM.......cccovumrimirmriimerineirerinersesnsie i ssessesesenes ....1,600,000 |03/27/2017.......
000000 00 O |LANDESBANK BADEN WUERTTEMBERG, STUT......ccoomivimrimiiniiieriereiieissississsseessesesesesseisessesssssssesssesens ...1,600,000 |03/27/2017.......
000000 00 0 |NATIONAL BANK OF CANADA LONDON ....1,600,000 |03/27/2017.......
000000 00 0 |SOCIETE GENERALE PARIS ...1,600,000 |03/27/2017.......
000000 00 0 |STANDARD CHARTERED LONDON 1,600,000 |03/27/2017
140212 07 7 [NATIXIS FINANCIAL PRODUCTS LLC....coiiuiiiiirirerieiseiierieisesssisss bbbt ensnes ....1,000,000 |04/24/2017.......
40433F HR 3 |HSBCPLC......... . . ....1,000,000 |04/25/2017.......
151636 15 2 |SUMITOMO MITSUI TRUST BANK LTD, LDN............. ..1,000,000 ....1,000,000 |05/08/2017.......

9199999.  Total - Cash Equivalents (Schedule E Part 2 Type).........c........ 48,432,600 48,432,600 XXX

9999999.  Totals..... .ocorriviiiiiiniiiens 48,432,600 48,432,600 XXX

General Interrogatories:

1. The activity for the year:  Fair Value $.....21,964,150  Book/Adjusted Carrying Value $.....21,964,150

2. Average balance for the year:  Fair Value §.....50,557,307  Book/Adjusted Carrying Value $.....50,557,307

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....48,432,600 NAIC 2: §.........
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Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code |/ Market Indicator Fair Value Carrying Value Date

General Interrogatories:

1.
2.

The activity for the year:  Fair Value §........
Average balance for the year:  Fair Value $

NONE
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Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
BANK OF AMERICA (CDR CLAIMS).............ccccccoeveeee.. HARTFORD, CT. e (11,739,710) [ o (29,768,458) | ............. (13,091,866) [ XXX
BANK OF AMERICA (CDR AP).......ccovrrevmrrrrerirnerennnns HARTFORD, CT. (977,625) XXX
JP MORGAN CHASE NEW YORK, NY. 0.280 109 9,158,145 | .............19,146,746 | .............59,977,709 | XXX
ROYAL BANK (RES ACCT)......ccoouuvvrvmserrririsenreerinnenne.. TORONTO, ON, CAN 0.337 20,253 7,260 2,107,907 832,117 (393,330) | XXX
ROYAL BANK (USD)......oevormrerercreemrerenssseeesassnnenens TORONTO, ON, CAN 0.337 1,179 6,007,691 7,221,695 7,837,146 | XXX
ROYAL BANK (LOSS PAY)..... . TORONTO, ON, CAN.....corerrrirmrmrermrmrinmermsismenssssnnenes | sresseessessnessssnes | omeemssseeessssenes | sonseesssssessssmssssssnnesess | seesessneessssessssssessssnes | conseesssnnes 16,891,074 | .............22,485,227 | .cccoovvvrernn. 7,033,743 | XXX
0199998. Deposits in.....2 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX 11,129 61,837 (86,749) | XXX
0199999. Total Open Depositorie: XXX XXX 21,541 7,260 22,436,237 | .............19,001,539 | .............61,276,652 | XXX
0399999. Total Cash on Deposit. XXX XXX 21,541 7,260 22,436,237 | ............19,001,539 | .............61,276,652 | XXX
0599999. Total Cash, XXX XXX 21,541 7,260 22,436,237 | .............19,001,539 | ..............61,276,652 | XXX
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Statement for March 31, 2017 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

All Other Bonds - Issuer Obli
CANADA T-BILL. .ottt . 10111712017 04/06/2017 ... | cvorvveererrrieeieeiereeireriees 1,699,895 1,579
CANADA GOVT. 02/27/2017. 04/20/12017....... 599,858 248
CANADA GOVT ... | 03/03/2017. 05/18/2017 ... | v 9,993,925 4,093
CANADA GOVT ... | 03/23/2017 06/15/2017....... 249,741 31
CANADA GOVT ... | 02/28/2017 05/04/2017 .c.coo. | oo 8,346,485 3,488
CANADA T-BILL. ottt . 103/13/2017 06/01/2017....... 649,475 164
0699999. All Other Government Bonds - ISSUET OBlIGAtIONS.........c.iviiiiiriiieisisi s 21,539,379 9,603

1099999. Total - All Other Government Bonds ..........ccooevuvene 21,539,379 9,603
Total Bonds
7799999, SUDLOTAIS = ISSUBT ODIIGAIONS. ... ..ttt sttt es sttt ts s es e e ses 08188 o0 1 e E e ko088 e 8ot h o0t e h e seEees e eheee  4e4e0seEeEeeeeEseEeEoeEees e s ehseh oLt e e s eE oL Eoe8 e 1 LEeh oL E o0 1 e EeEoeE o0 1 eE o8 oL EoE s L0 LEsebeesee e heeEeesehe | o48eEaeEseseeseeeh oL e oeseh e sehees e h et b eehehsee b ens e b e sebens et et ensenerntsntensnnes | ebssssssessensessesaneessensneenan 21,539,379 9,603
8399999, SUDLOAIS = BONGS......cvururiieieitsti itttk 21,539,379 9,603
8699999. Total - Cash EQUIVAIENES.............ccovvrivieriiiiiiriieieisiseseiseienisessnisnens 21,539,379 9,603
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